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INTRODUCTION 


Some account of the history of this five-volume course of higher 
mathematics has been given in the Introduction to Vol. I of the 
present English edition. 

The first Russian edition of the present volume appeared (in 1926) 
under the joint authorship of Professor Smirnov and the late Professor 
J. D. Tamarkin but later editions, prepared after Professor Tamarkin 
had settled in the U.S.A. and consisting of a drastic revision of (and 
many additions to) the original material, contained only Professor 
Smirnov’s name. This volume is made up of a course of advanced 
calculus which is of great use to students of mathematics and which 
provides the physicists and engineers with a complete set of those 
tools, based upon the theory of functions of real variables, which 
are indispensable for the study of the classical branches of mathe- 
matical physics. 

It consists essentially of five distinct parts, although there are 
strong links connecting all of them. There is a full discussion of the 
solution of ordinary differential equations with many applications to 
the treatment of physical problems. This is followed by an account 
of the properties of multiple integrals and of line integrals, with a 
valuable section on the theory of measurable sets and of multiple 
integrals. 

The mathematics necessary to the discussion of problems in classical 
field theories is discussed in a section on vector algebra and vector 
analysis; the methods developed are illustrated not only by applica- 
tions to physics but also by an account of the elements of differential 
geometry in three-dimensional space. 

After this there comes an elementary but full account of Fourier 
series. 

The principles and techniques developed in these sections are then 
applied to the discussion of the solution of the partial differential 
equations of classical mathematical physics. 

The clarity of Prof. Smirnov’s exposition and the width of his 
knowledge of the mathematical techniques effective in the study of 
the physical sciences makes the whole course a most valuable one for 
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the student anxious not only to learn the methods of advanced cal- 
culus but also to understand the influences which have motivated 


their development. 
I. N. SNEDDON 


PREFACE TO THE SIXTH EDITION 


Tuts edition of the second volume differs considerably from the pre- 
vious one. The first chapter of the previous edition, containing the 
theory of complex numbers, the principles of higher algebra, and 
integration of functions, was transferred to the first volume. At the 
same time, all material referring to the principles of vector algebra 
was taken from Volume I to Volume I. This material was incorporated 
in Chapter IV, together with vector analysis 

The presentation of the remaining chapters underwent substantial 
changes. This refers particularly to Chapters [J, VI and VII. A special 
paragraph containing the theory of dimensions and the rigorous theory 
of multiple integrals was added to Chapter II. A certain re-distribution 
of material was carried out in Chapter VI, and a proof was added of 
the closure equation on the basis of Weierstrass’ theorem on polyno- 
mial approximation to continuous functions. Chapter VII now contains 
additional material on the propagation of spherical and cylindrical 
waves and Kirchhoff’s formula for the solution of the wave equation. 
The explanation of linear differential equations with constant coef- 
ficients is introduced at first without using the symbolic method. 

First paragraphs of each chapter have retained their explanatory 
character. The book is arranged in such a way that the basic material 
in larger type can be studied without reference to the examples or 
complementary theoretical material printed in small type. 

I should like to express my deep gratitude to Prof. Fikhtengol’ts, 
who has read the manuscript of this edition, for his valuable sugges- 
tions concerning the style and arrangement of the book. 


V. Smirnov 
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PREFACE TO THE FOURTEENTH EDITION 


THE GENERAL arrangement of the present edition is the same as that 
of the previous edition. However, small alterations were introduced 
in many places with the aim of clarifying the style and achieving 
greater readability. 

Most substantial changes were carried out in Paragraph 9 (Chapter 
I), ‘Supplementary remarks on the theory of multiple integrals’’. 

In Chapter VI, devoted to simple problems of mathematical physics, 
the formulation of conditions for the solution of a series of basic 
problems was clarified. References to matters explained in detail in 
Volume IV have been added in several places in Chapter VII. 


V. Smmrnov 
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CHAPTER I 


ORDINARY DIFFERENTIAL EQUATIONS 


§ 1. Equations of the first order 


1. General principles. A differential equation is defined as an 
equation which contains, in addition to independent variables and 
unknown functions, derivatives or differentials of the unknown 
functions [1, 51]. If the functions appearing in a differential equation 
depend on a single independent variable, the equation is called an 
ordinary differential equation. On the other hand, if partial derivatives 
of the functions with respect to certain of the independent variables 
appear in the equation, it is called a partial differential equation. 
We confine ourselves to ordinary differential equations in the present 
chapter, the greater part of which is devoted to the case of a single 
equation containing one unknown function. 

Let x be the independent variable, and y the required function of 
this variable. The general form of the differential equation becomes: 


D(x,y,y’y"”,...,y™) =0. 

The order of the differential equation is defined as the order n of 
the highest order derivative of the function that appears in the equation. 
We shall consider ordinary differential equations of the first order 
in the present article. The general form of this equation is: 


D(x, y,y’) =0 (1) 
or, on solving with respect to y’: 
y’ = f(x,y). (2) 
If a function 
y = 92) (3) 


satisfies the differential equation, i.e. if the equation reduces to an 
identity on replacing y and y’ by g(x) and (x), the function y(z) 
is said to be a solution of the differential equation. 
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The problem of finding a solution of a differential equation is 
alternatively referred to as the task of integrating the equation. 

If x and y are considered as the coordinates of points on a plane, 
differential equation (1) [or (2)] expresses a relationship between 
coordinates of points on a certain curve and the slopes of the tangents 
to the curve at these points. A curve corresponds to the solution (3) 
of the equation, the points and tangential slopes of which satisfy 
the equation. This curve is referred to as an integral curve of the given 
differential equation. 

In the simplest case, when the right-hand side of equation (2) does 
not contain y, a differential equation is obtained of the form: 


y’ = f(z). 
Finding the solutions of this equation is the primary task of the 
integral calculus [I, 86], and the total set of solutions is given by the 
formula: 
y= Sf(x)dv+C, 

where C is an arbitrary constant. We thus obtain in this elementary 
case a solution of the differential equation containing an arbitrary 
constant. We shall see that a solution containing an arbitrary constant 
is also obtained in the general case of a first order differential equa- 
tion; such a solution is referred to as the general solution of the equa- 
tion. On assigning different numerical values to the arbitrary constant, 
we obtain the various so-called particular solutions of the equation. 

We give in the following sections some particular types of first 
order equation, integration of which leads to evaluation of indefinite 
integrals — or, as it may sometimes be expressed, their integration 
reduces to quadrature. 


2. Equations with separable variables. On replacing y’ in equation (2) 
by the quotient dy/dz, multiplying both sides by dz, and carrying all 
terms to the left-hand side, we can write (2) in the form: 


M(x, y) da + N (a, y) dy = 0, (4) 


which will be more convenient in some cases. Both variables x and y 
play an identical role here in the equation, so that (4) does not bind 
us to the choice of unknown function: we can take either x or y for 
this, as we wish. 


+ Evaluation of an integral has a direct connection with evaluation of an 
area, whence the term ‘‘quadrature’’. 
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We assume that each of the functions M(a, y) and N(z, y) consists 
of the product of two factors, one of which depends only on x, and 
the other only on y: 


M(x) M,(y) dz + N,(x) N,(y) dy = 0. (5) 


On dividing both sides of the equation by M,(y) Ny(x), we reduce it 


to the form: 
M(x) 


N,{y) x 
Wig) ot + dy = 0, (6) 


M,{y) 
so that the coefficient of dy now depends only on z, and the coefficient 
of dy only on y. Equation (5) is called an equation with separable 
variables [1, 93], whilst the method itself of reduction to the form (6) 
is called separation of the variables. 

The left-hand side of equation (6) is the differential of the follow- 


ing expression: 
M(x) 
N(x) ae i 


N.Y) 
M,{y) dy, 

and the equating to zero of the differential of this expression means 
that the expression itself is equal to an arbitrary constant: 


M, (a N : 5 
Fer + | aig ev = & Y 
where C is the arbitrary constant. This formula gives an infinite se 
of solutions and, from the geometrical point of view, is the implici 
equation of a family of integral curves. If 
the quadratures are carried out in (7) and 
we solve the equation with respect to y, 
we obtain the explicit equation of the 
family of integral curves (the solution of 
the differential equation): 


y = 92, C). 


Example. The area OAMN, bounded by the 
coordinate axes, the segment AM of a curve 
and its ordinate MN (Fig. 1), is equal in mag- 
nitude to a rectangular area OBCN with the same base ON = x and with 
height 7: 

x x 
| yde = en; n= [yde. (8) 
0 0 
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The magnitude 7 is called the average ordinate of the curve in the interval (0, x). 


Let us find the curves whose average ordinates are proportional to the 
extreme ordinate NM. We have on the basis of (8): 


x 
i y da = kay, (9) 
0 


where & is the coefficient of proportionality. On differentiating both sides of 
equation (9), we get the differential equation: 


y=ky + kay’, or ry’ = ay, (10) 
where 


(11) 


Unwanted solutions may have been introduced on differentiation, since the 
equality of the derivatives implies only that the functions themselves differ 


0=2C=1 C=% 


Fic. 2 Fie. 3 


by a constant. There are no unwanted solutions in the present case, however. 
It follows from equation (10), obtained by differentiation of (9), that both 
sides of (9) can only differ by a constant; but it is immediately evident that 
both these sides are zero for x = 0, so that the constant in question is zero, 
i.e. every solution of (10) is also a solution of (9). We pass to the integration 
of (10). It can be written as: 


and the variables can be separated: 
yg Se 


y zx 
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We obtain on integration: 
log y= alogx +0, or y=Cr’, (12) 
where C = e“1 is an arbitrary constant. 

From (11), as & increases from 0 to +0, a@ decreases from -++ 0 to —l, 
and we must therefore take a > —1, so that the integral on the left-hand side 
of (9) never becomes meaningless. We have a = 0 for k = 1, and (12) gives 
as the obvious solution a family of straight lines parallel to axis OX. We have 
a == 2 for k = 1/3, which gives the family of parabolas (Fig. 2) 

y == Cx, 
for which the average ordinate is equal to a third of the extreme ordinate. 
With k = 2, we get the family of curves: 
_ oC 
Va” 


for which the average ordinate is twice the extreme ordinate (Fig. 3). 


Y 


3. Homogeneous equations. A homogeneous equation is defined as an 
equation of the form: 


y =7(4)'. (13) 

We preserve the previous independent variable x but introduce a 
new function w~ instead of y: 

y = xu, whence y’ = u + xu’. (14) 


We transform our equation: 


u+ vu’ = f(u) or St = ju) —u. 


Separation of the variables gives: 


dx du 
@ T wa fuy =? 


We obtain, on denoting the coefficient of du by »,(u): 
loga + fy, (u)du = C,, 


a= Ce~Svit“d4 or x = Cy(u), 


whence 


where C — e“! is an arbitrary constant. 


ft We remark that the function (x, y) of two variables is a function simply 
of the ratio y/x when, and only when, the magnitude of g(x, y) is unchanged 
on multiplying 2 and y by an arbitrary factor ¢, ie. p(iz, ty) = 9(a, y). This 
condition is equivalent to 9(x, y) being a homogeneous function of x and y 
of zero degree [1, 151]. 
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On returning to the previous variable, we can write the equation 
of the family of integral curves in the form: 


x= Cy (4). (15) 


We consider a transformation of similitude in the plane XOY 
with centre of similitude at the origin. The transformation amounts 
to the point (x, y) being transferred to the new position: 


a =kay yy=ky (k>0) (16) 


or, which comes to the same thing, it amounts to multiplying the 
length of the radius vector to every point of the plane by k whilst 
preserving the direction. If M is the original position of a point, and 
M, the position of the same point after transformation, we have 
(Fig. 4): 

OM,:0M =2,:4=y,:y =k. 


On applying transformation (16) to equation (15), we get the 
equation: 


a, = kCy (+), (17) 


which does not differ from equation (15), in view of the arbitrariness 
of the constant C, i.e. transformation (16) does not alter the total 
set of curves (15) but only moves one curve of family (15) to the posi- 
tion of another curve of the same family. Any curve of family (15) 
can evidently be obtained from one definite curve of the family by 
using transformation (16), with appropriate choice of the constant 
k. The result obtained can be expressed as follows: all the integral 
curves of a homogeneous equation can be obtained from one integral curve 
by means of the transformation of similitude, with centre of similitude at 
the origin. 
Equation (13) can be written as: 


tan a = f(tan 6), 


where tan a is the slope of the tangent, and @ is the angle formed 
by the radius vector from the origin with the positive direction of 
axis OX. Equation (13) thus establishes a connection between angles 
a and 6, such that the tangents to the integral curves of a homogeneous 
equation, drawn at the points of intersection of the curves with a straight 
line through the origin, must be mutually parallel (Fig. 4). 

It follows obviously from this property of the tangents that the 
transformation of similitude with centre of similitude at the origin 
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transforms one integral curve to another integral curve, since, on 
increasing the lengths of radius vectors of points of the curve in the 
same ratio, the directions of the tangents at the ends of the radius 
vectors are unchanged (Fig. 5). 


0 
Fie. 4 Fie. 5 


If we apply the above transformation to the integral curve consist- 
ing of a straight line passing through the origin, we get the same 
line after transformation, so that in this case the above method of 
obtaining the set of integral curves from one of them fails. 


Example. To find the curves such that the length MT of the tangent from 
its point of contact to its intersection with OX is equal to the length OT 
along OX (Fig. 6). 

The equation of the tangent has the form: 


Y —y=y (X — 2), 


where (X, Y) are the current coordinates of the tangent. We find the intercept 
of the tangent on OX by putting Y = 0: 


OT =>=et— ae ’ 
y 
and by hypothesis, MT? = O07, which gives us [I, 77]: 


¥, +y=(z ~ ty, 


whence we obtain the differential equation: 


r 2xy 
x? — y? ’ 


(18) 


which evidently belongs to the homogeneous type. 
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We introduce a new function wu instead of y, in accordance with the formula: 
y=au; y’ = 2 +4. 
We have, on substituting in equation (18): 


, 2u du u-+ us 
Mibrsl aie yeaa, OR ee ae 


= 0. (19) 
which gives, on separating the variables: 


IR, ph ny (20) 


Y 
Integration gives us: 
aw+l) on 
M rg ee 
or, on returning to the previous variable y: 
qd) : x+y? —- Cy =0, (21) 
CD 


i.e. the required curves are circles passing 
through the origin and touching the axis OX at 
this point (Fig. 6). 

We divided both sides of equation (19) by 
(u + u3) in order to pass from (19) to (20), and 
we might have lost the solution u = 0, or, what 
comes to the same thing, y=0. We see on 
substituting in equation (18) that this is in fact 
Fie. 6 a solution. The solution is contained in equation 
(21), however; we can obtain it by dividing both 

sides of (21) by C, then setting C = 2. 
Each circle of family (21) can be got from any one of them by the trans- 
formation of similitude with centre of similitude at the origin, so that (Fig. 6): 


OM, OM, OM, _ 


ON, ON, ON, 


The differential equation: 
dy _ ( ax-+by+e ) (22) 
a,c + by +e)’ 


reduces to a homogeneous form, as we shall now show. We introduce new 
variables and 7 in place of x and y: 


w=F+tas y=nt+B, (23) 


where a and £ are constants which we proceed to define. 
Equation (22) becomes in the new variables: 


St = 4( a& + bn + aa + dB +c } 
dé aé+b6y+a,a+6,B+e¢,)° 
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We define a and £ by the conditions: 
aa+bsPte=0, aatb pte —90. 


The equation now reduces to the homogeneous form: 


n 
d 
. a +b 


Transformation (23) corresponds to parallel displacements of the axes, 
with the origin becoming the point of intersection (a, 8B) of the straight 
lines 


ax+tbyte=0 and axr+by+e,=0. (24) 


The results previously obtained will thus be applicable to equation (22), 
with the only difference that the role of origin will be played by the 
point (a, 8). 

If the straight lines (24) are parallel, the transformation mentioned can- 
not be carried out. But in this case, as we know from analytic geometry, 
the coefficients in equations (24) must be proportional: 


Fy and a,x + by = A (ax + by); 
on introducing a new variable u instead of y: 
u=azr-+ by, 
it can easily be seen that we obtain an equation with separable variables. 


We shall encounter below an extremely important application of 
homogeneous equations, to the investigation of fluid flow. 


4, Linear equations; Bernoulli’s equation. An equation of the form: 


y + P(z)y+ Q(z) =0. (25) 


is called a linear equation of the first order. 
We start by considering the equation with no term Q(x): 


24+P(a)z=0. 
The variables are separable here: 
& + P(x) dz =0, 


and we get: 
Z= Ces Oe, (26) 
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We integrate the given linear equation (25) by using the method 
of varying the arbitrary constant, i.e. we seek a solution of the 
equation in a form analogous to the form (26) for z: 


y = ue~ §PO 4, (27) 
where w is no longer a constant, but the required function of x. We get 
by differentiation: 

y =u’ e SPQ) de _ P(x) ye SPO) a | 
Substitution in equation (25) gives: 
we“ SPH 4 4.9 (x) = 0 
wu’ == — Q(x) eSPO 4, whence u = C — { Q(x) SPO da. 
We finally get, by equation (27) for y: 
y =e SPR) 4 TC — (Q(x) SPO % da]. (28) 


When determining y by this formula, we only need to take one each 
of the values of the indefinite integrals 


§ P(x) dx and [Q (x) dh? dr, 


since the addition of arbitrary constants to these only changes the 
value of C. 

If we replace them by definite integrals with variable upper limits 
[I, 96], we can re-write (28) as: 


— SQ(z)e (29) 


Xo 


— § P(x) dx a (P(x) ax 
y=e* jo = “|, 
where 2, is a definite number, though chosen arbitrarily. On sub- 
stituting the value x = x, for the variable upper limit, the right- 
hand side of the formula written is equal to C, since integrals with 
identical upper and lower limits are equal to zero; in other words, 
the constant C in formula (29) is the value of the function y at x = 2p. 
This value, which we denote by yp, is called the initial value of the 
solution. 
We denote this fact by writing: 


y lesa = Yo- (30) 
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If the initial value of the required solution is given for x = 29, (29) 
yields a completely defined solution of the equation: 


(31) 


— FP(x) dx e f'P(x) dx 
ye a ee aa| P 


Yo — JQ (ae 


Lo 
Condition (30) is called the initial condition and is equivalent 
geometrically to the integral curve being sought which passes through 
the given point (Zp, Yo). 
If we take Q(x) = 0, we obtain the solution of the homogeneous 
equation 


y + P(x)y=0. 
satisfying condition (30): 
— § P(x) dx 
y=Ye ” (31,) 


It follows from (29) that solutions of a linear differential equation 
have the form: 
Y = 9 (x) C + o (2), (32) 


i.e. y ts a linear function of the arbitrary constant. 
Let y, be a solution of equation (25). On setting 


¥=4,7+2, 


we get the equation for z: 


2’ + P(a)a+ [y+ P(z)y,4+-Q(e)] =09. 
The sum appearing in square brackets is equal to zero, since y, is a 
solution of equation (25) by hypothesis. It follows that 2 is a solution 
of the equation when the term Q (x) is absent and is defined by 
(26), whence: 
Y = Y, + Cem SPO) dx | (33) 


We now assume that a further solution y, is known of equation (25), 
and we let this solution be obtained from (33) with C = a: 


Yo = Yy + ae~ SPO) a | (34) 


If we eliminate eS? ® from (33) and (34), we obtain an expression 
for the solution of a linear equation in terms of two of its solutions 
y, and Y,: 

Y= + OL Y2— 1); (35) 
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where C, is an arbitrary constant replacing C/a in the previous notation. 
The following relationship follows from (35): 


Y—y __1-G, 25 

y-n% 86, Cr» ey 
which shows that the ratio (y,—y)/(y—y,) is a constant, i.e. the family of 
integral curves of a linear equation ts a family of curves that divide 
the segment of ordinate between any two curves of the family in a constant 
ratio. 

If two integral curves L, and L, of a linear equation are known, 
any other integral curve L is defined by the constant value of the 
ratio (Fig. 7) 

AA, _ BB, _ 00, _. DD, 


SL SS SS aS a os. 


It follows from this equation that 
chords A,B,, AB and A,B, must 
either meet in a single point or be 
parallel. On letting B,B, approach 
indefinitely near to A,A,, the direc- 
tions of these chords become the 
directions of the tangents to the 
curves at A,,A and A,, and we 
obtain the following property of the tangents to the integral curves 
of a linear equation: the tangents to the integral curves of a linear 
equation at the points of intersection of the curves with a line drawn 
parallel to OY either intersect in a single point or are parallel, 


Fic. 7 


Examples. 1. We consider the transient current in a circuit with self- 
inductance. Let 7 be the current, v the voltage, R the resistance in circuit, 
and L the self-inductance. 

The following relationship is valid: 


; di 
v= R+L a 


whence we obtain the linear equation for 7: 
7) 


di R., 
go kL ae 


We take F and LI as constants and v as a given function of time ¢, and evalu- 
ate the integrals appearing in formula (31): 


t t t é t 

R R § Pat 1 

[par— [a= [ae dt — + [00 dt. 
0 0 9 
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If we let 7, denote the initial value of 7, i.e. the value of the current at ¢ = 0, 
(31) gives us the following formula for determining 7 at any required instant: 


t R, 
i=e (i+ [ ee" a). 


0 


We have in the case of constant voltage v: 


The factor e RL rapidly decreases as ¢ increases, and in practice the process 
an be assumed to have reached the steady state after a short space of time, the 
urrent being then given by Ohm’s law: ¢ = 0/R. 

In the particular case of 7, = 0 we get the formula: 


: v —Ft 
i= (ie } (37) 


for the current in a closed circuit. 

The constant D/R is called the time constant of the circuit. 

We consider a voltage v of sinusoidal form, v = A sin wt. We obtain by using 
(31): 


ise [i+ @ sin or de. 
0 


It is easily seen [I, 201] that: 


R t x t RL 2 
Ls. L : oL 
fe sin wt at =0 eee sin @t — “OL? | RP cos at| 
and therefore: 
oat it RL 
Los “Sis : wl? ol? 
f e- sinwtdt=e la Lan Ol pa Re ot |+ @L+tR - 


We obtain on substituting in the expression for ¢: 


R 
wLA imal vs RA woLA 
e COS wt. 


i= (0+ Gate + Orne pe MO aT ae 
(38) 
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The first term, containing the factor e~®/L, is rapidly damped, and in practice 
the current will be given in a short space of time after ¢ = 0 by the sum of 
the two remaining terms of (38). This sum consists of a sinusoidal quantity of 
the same frequency w as the voltage v, but with different amplitude and phase. 
We also notice that the sum giving the steady-state current does not depend 
on the initial value of the current 7,. 

2. The resistance & cannot be reckoned as a constant in switching processes, 
when a spark appears. It increases from an initial value #, to infinity (at 
the instant t of breaking contact). 

It is sometimes permissible to express the relationship between FR and ¢ 
by the formula: 


pao Ryt 
i it t—t 
c: 
This leads us to the equation: 
di R,t vo 
ae Gash 


To express ¢ in parts of t, we need to introduce a new variable x instead 
of t, according to the formula: 


t= t2, 


where x varies from x = 0 (initial instant) to x = 1 (the instant of quenching 
the spark, of breaking contact). The equation takes the form: 


sm Gi iw = a 6 (39) 
with the condition: 
: . . v 
tlxao = fo (= x). 


On applying (28), we easily obtain the general solution of the equation 


Rit Rot 
i=a-a)* [= fa-2 * az+e}, 


where two cases can be distinguished: 


L L 
1) R, #~T 2) po = 
We find in case 1): 
Rt 
LT L 
— —_ PE 
aes ITS 7 (1-2) +C0(1 — 2) 


and we determine the arbitrary constant C on substituting + = 0: 


iid Se rn ered ee 
oo Ren Gk R,t—-L’ 
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and finally, 
Rat 
; Ut : OT TB 
Rae —a)y+ (i Ee=t) 0 2) . (40,) 
We proceed similarly and find in case 2): 
Rist oe) li. — tog (1 — x)}. (40,) 


Bernoulli’s equation is a generalisation of the linear differential 
equation (25): 

y + P(z)yt+Q(z)y™=0, (41) 
where the exponent m can be considered as differing from zero and 
unity, since the equation is linear in these cases. We divide both 
sides by y™: 

yy’ + P(a)y™+ Q(z) = 0 
and we introduce a new unknown function w instead of y: 
ways w= (L—myyny’. 
The equation now reduces to the form: 


uw’ = P,(x)u+ Q(x) =0, 


P, (e) = (1 —m) P(a) and Q, (2) =(1—m)Q(2), 


i.e. Bernoulli's equation reduces to a linear equation by substituting 
u=y'-™ and is then integrated as a linear equation. 

We remark that integration of the differential equation of the 
form: 


where 


y+ P(a)y+Q(z)y? + R(x) =0, (41) 
known as Riccati’s equation, does not reduce to quadrature in the 
case of arbitrarily chosen coefficients. It can reduce to a linear equation 
if any one particular solution is known. Let y,(z) be in fact a solution 
of equation (41,), ie.: 

41+ P(x)y, + Q(x) yt + R(x) =0. (*) 

We introduce into (41,) a new required function u instead of y, 
where 


1 
YU 


On substituting in (41,) and taking into account equation (*), we 
obtain a linear equation for uw of the form: 


u’ — [P (x) + 2Q (x) y,]u — Q(z) = 0. 
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The general solution of this equation has the form: u=C p(x) + y(2). 
If we substitute this expression for wu in the equation for y written 
above, we get the general solution of Riccati’s equation in the form: 


Se Cp, (x) + 9, (x) 
Cy,(x) + v.(2) * 


5. Finding the solution of a differential equation with a given 
initial condition. As we have said, a first order differential equation 


y =f (2, y) (42) 


consists of a relationship between the coordinates (z,y) of a point 
and the slope y’ of the tangent at this point. We assume that f(z, y) 
is a single-valued, continuous function of (2, y). A definite tangent 
with a slope equal to f(z, y) now 
corresponds, by (42), to any point 
of the plane at which f(z, y) is de- 
fined. On indicating the direction 
of this tangent by an arrow passing 
through the corresponding point, we 
arrive at a tangent field in the plane, 
every tangent being associated with 
some point of the plane. The integral 
curves of equation (42) are the curves 
the tangents of which are the tan- 
gents of the field and they may be 
designated the integral curves of the 
given field. 

The magnetic field at the earth’s 
surface may be taken as an example. If we regard a portion of the 
earth’s surface as a plane, the direction shown by the magnetic needle 
at each point gives us a definite tangent at every point. 

We now turn to the question of finding the integral curves of 
equation (42). The complete definition of the position of an integral 
curve requires the further assigning of some point through which 
the integral curve must pass, e.g. its intersection with the line x = 2 
parallel to OY; or, what amounts to the same thing, we must assign 
the initial value y, that the required function y must take for the 
specified value x = 2: 


Fic. 8 


Y axe eed Yo . 
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The integral curve passing through the given point (9, y)) can be 
drawn approximately by using Euler’s method, explained below. 

We mark out a mesh of small equal squares in the coordinate 
plane by lines parallel to the axes, then we draw from the origin, 
in the negative direction of OX, the intercept OP, of unit length 
(Fig. 8). We substitute 2 = x and y = y, in the right-hand side of 
equation (42) and having found the value of f(x», y)), we mark off 
the intercept OA, equal to this value on the ordinate axis. The line 
PA, will evidently have a slope equal to f(x, yo) and will therefore be 
parallel to the tangent to the integral curve at the point (Xp, yp). 
We now proceed to the approximate construction of the integral 
curve itself in the form of a step line. 

We produce from the point (9, ¥)) a line M, M,, parallel to PA, 
and hence having a slope 9 = (Zo, Y). Let M,(2,, y,) be the first 
point of intersection of this line with any side of our square mesh. 
We cut off a segment OA, on the ordinate axis equal to f(x, y,), and 
produce through the point M,(x,, y,) a line M, M,, parallel to PA, 
[and therefore having a slope yj = /(%,, y,)], to its first intersection 
at M,(2, y2) with a side of our square mesh, and so on. This con- 
struction can be carried out both in the direction of increasing, 
and in the direction of decreasing, abscissae. The step line obtain- 
ed in this way represents approximately the required integral 
curve, 

We further remark that a different scale can be used for drawing 
the intercepts OP and OA), OA;, ... than is employed for the coordi- 
nates z and y, since the directions of PA», PA,, ..- are evidently 
independent of the choice of scale for the intercepts. 

This construction makes it clear by inspection that one and only 
one integral curve of equation (42) passes through a given point 
(Zo, Yo): 

This assertion is susceptible of rigorous proof if the function f(z, y) 
has properties in addition to continuity. For instance, if f(x, y) is a 
single-valued, continuous function of its arguments in the neighbourhood 
of the point (xo, yy) and has a continuous derivative with respect to y, 
one and only one integral curve of equation (42) passes through the 
point (Xo, Yo). 

This theorem, which at present we accept without proof, is usually 
called the existence and uniqueness theorem for the solution of a 
differential equation with a given initial condition. The theorem is 
proved at the end of the next chapter. 
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We supplement the above geometrical explanation with an analytic 
explanation of the theorem in an important particular case, viz, 
in the case where the right-hand side of equation (42) consists of a 
series expansion into positive integral powers of the differences 
(x — %q) and (y — yp) [I, 161]: 


f(@, Y) = 2S pq (% — Xo)? (Y — Yo) 
p,g=0 
which is convergent if the absolute values of the differences are 
sufficiently small. 
Here, the solution of equation (42) satisfying the initial condition 


y Pan =Yo> (43) 


can be written as a Taylor series in positive integral powers of the 
difference (x — a), the coefficients of the series being completely 
defined by equation (42). In fact, on substituting x = a and y = yy, 
in the right-hand side of (42), we obtain the value y, of the first 
derivative y’ at r= 2,. We get on differentiating (42) with re- 
spect to x: 

if we substitute «= rp, y= Yy, y’ = yo in the right-hand side of 
this equation, we find the value yj of the second derivative y” at 
% == %,. Further differentiation of the equation written above with 
respect to x gives us an equation in y’’’ and so on. We thus determine 
the Taylor series: 


y= +4 @—2)+Ba@—ayt..., (44) 


which in fact gives, for values of x near Zp, the solution of (42) satisfy- 
ing the initial condition (43). 

The method of undetermined coefficients may be used as an 
alternative to the above method of determining successively the 
derivatives at x = x). We replace y on both sides of (42) by a power 
series with undetermined coefficients: 


Y = Yo + a, (2 — %) + 4, (% — 2%)? +... (45) 


By expanding the right-hand side in powers of (x —2,) and 
equating coefficients of like powers of (x — 2), the coefficients 
Q,, 4... can be successively determined. It can easily be shown 
that series (44) and (45) are identical. 
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Example. We find the solution of the equation: 


y=, (46) 
satisfying the initial condition: 
; Y |xag =1, (47) 
as @ power series: 
y=1+ x a,x*, 


s=] 


where the constant term has been taken epual to unity in view of the initial 
condition (47). 
We differentiate the series: 


y= > sa,a%*, 
s=1 
We substitute these expressions for y and y’ in equation (46): 
a, + 2a,% + 8a, 2%? 4+...+ (m+ 1)an, a+... = 
1 = 
=72(l pa epa,at+...+an,2" 14...). 
We equate coefficients of like powers of x on both sides and obtain 


the relationships shown in the table. It is 
clear from these that 


x? a,=0 
a, = 4; d,= ... = Geng, = --. = 0; : l 
gt 2a, = > 
ie 1 “ 1 1 
27> w= Qa? > Fon l 
4 a4 ia x 3a, = au 
F . 1 
i.e. finally [1, 126] x3 4a, = Fae 
x J feed 2 1 2 3 Ps ee ee 
pete bye 2 eye 
4 214 3! 4 7 1 
a (n+ 1) Ons = Fy On-1 
1 2\n = eo 8 © © ee ee ee 
x 4 
e + =r (F) aE 


6. The Euler—Cauchy method. The approximate construction for an 
integral curve of equation (42) given in the previous article can be 
simplified by using lines only, parallel to OY, instead of the mesh 
of squares. This modified Eulerian method results in a relatively 
simple and handy means of evaluating approximately the ordinate y 
of an integral curve for a previously assigned abscissa 2. 
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Let M,(%, Yo) be the initial point of the integral curve (Fig. 9). 
We produce a line with a slope f(z, y,) from this point to its inter- 
section with the line 2 = 2, parallel to OY, in the point M,. Let 
y, be the ordinate of M,. It is evidently given by the relationship: 


Y1 — Yo= F(X» Yo) (%1 — Xp), 


since M,N and NM, are given by the numbers (z,—2,) and (y,—y,), 
whilst the tangent of angle NJL,M, is equal to f(x,, y,) by con- 
struction. 

We draw M, M, with slope f(x,,¥,) from the point (x, y,) to its 
intersection at M, with the next line z = @, parallel to OY. The 


Myilxy uy) 5 
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ordinate of the point of intersection will be given by a relationship 
similar to the above: 


Yo — Yr =F (@y, Ys) (Lz — 2). 


Proceeding in the same way from the point M,(2, y,), we can 
next obtain the point M,(x5, y,) and so on. The lines PA», PA, ... 
have the same role in Fig. 9 as in Fig. 8. 

We now suppose that, for a given value of x, we have to find the 
value y of the solution of equation (42) that satisfies the initial 
condition (43). By what was said above, we must proceed as follows: 
we subdivide the interval (xz, x) by points: 


Bp A To oe es (48) 


6] THE EULER-OAUOHY METHOD 2) 


and then obtain the ordinates y,, y,, .-., Y¥n—; in accordance with the 
formulae: 


Y1 — Yo =f (os Yo) (1 — %) 
Yo — 91 =F (2, Ys) (%2 — %) 


Ys — Yo =f (Xa, Yo) (3 — Xp) (49) 


Yn—1 — Yn—-2 =f (@n—a Yn—2) (Ta—1 — Tn—2) 
Y —Yn41 = f(@n-v Yn—1) (@ — Tp—)- 

With the conditions laid down in [5] for the properties of the 
function f(x, y), if the number of sub-intervals increases, with each 
tending to zero, the quantity Y obtained from (49) will tend to the 
true ordinate y of the required integral curve provided the given x 
is sufficiently close to the initial zp. 

We easily find, on adding equations (49) term by term: 


Y~Y =Yo tf (%, Yo) (X1 — Vo) + f(t, Yr) (Hg — 2%) +... + 
+f (pa Yn—2) (La-1 — Va—2) +f (Lng) Yn—1) (¥ — Va). (50) 


In the elementary case of the equation: 


y’ = f (2) 


the formula written takes the form: 
n—-l 
Yo+ ae (x5) (44 = s) 
8=0 


which, as we know [I, 87], gives an approximate expression for the 
value of the integral y, + { f(x) dz, i.e. for the solution of the given 
equation. . 

The computation in accordance with (49) is carried out in the 
following order. The first of equations (49) gives thedifference (y, — Yp). 
We add this to yy, obtain the second ordinate y, then find the difference 
(Y, — ¥,) with the aid of the second of equations (49). We add this 
latter to y,, obtain the third ordinate y, then find (y, — y,) with the 
aid of the third of equations (49), and so on. We find Y by adding all 
these differences to yp. 


Example. We apply the method given to the solution of equation (46) with 
initial condition (47). We shall take all the intervals (xo, 2), (x1, %2) ... equal 
to 0.1. 
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a 
% y ae Ay = 4-01 ae 
0 1 1 0 1 
o1 | 1 "0.05 | 0.005 1.0025 
02] 1.005 | 0.1005 | 0.0101 1.0100 
0.3 | 1.0151 0.1523 0.0152 | 1.0227 
0.4 | 1.0303 0.2061 0.0206 1.0408 
0.5 | 1.0509 0.2627 0.0263 1.0645 
0.6 | 1.0772 0.3232 0.0323 1.0942 
0.7 | 1.1095 0.3883 0.0388 1.1303 
0.8 | 1.1483 0.4593 0.0459 1.1735 
0.9 | 1.1942 0.5374 0.0537 1.2244 


The results of the computation are shown in the accompanying table. The 
first column contains z, the second contains the corresponding y, the third 
the value of f(z, y), ie. xy/2, the fourth the difference Ay = y,,, — y;, and 
the last the value of the ordinate of the accurate integral curve y = e*"/4, 

As can be seen from the table, the error with 2 = 0.9 is less than 0.031, 
ie. amounts to roughly 2.5%. 


7. The general solution. On altering the value of y in the initial 
condition: 
Yixuxe = Yo 
we obtain an infinite set of solutions of equation (42), or in geometrical 
terms, a family of integral curves depending on the arbitrary constant 
Yo, this being the ordinate of the point of intersection of an integral 
curve with the line + = 2). Instead of appearing in the solution as 
the initial value of y, the arbitrary constant can also appear in the 
general form: 
y = 9(2, C). (51) 
Such a solution of (42), including the arbitrary constant, is called 
the general solution of the equation, as already mentioned [1]. It can 
also appear in implicit form: 


p(x, y, C)=0. (52) 
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If we assign a definite numerical value to the constant C, we obtain 
a definite solution of (42), which is referred to as a particular solution 
of the equation. To distinguish the curve passing through a given 
point (29, ¥,) from the family of curves of the general solution (52), 
we have to find the numerical value of C from the condition: 


V(X, Yos C) = 0. (53) 


The following is the converse of the problem of integrating a first 
order differential equation: given the family of curves (52), depending 
on a single parameter C, it is required to form the differential equation 
for which this family is the family of the general integral. 

We get on differentiating the given equation (52) with respect to x: 


Oy(z, y, C) Oy(z,y,€) , 

comes aaa + ey, y’ = 0. (54) 

Elimination of parameter C from equations (52) and (54) gives us 
the required differential equation of family (52): 


D(z, y, y’) = 0. 


After solution with respect to the arbitrary constant, the general 
solution (52) can be written in the form: 


o(a,y) =C. (55) 


We obtain the general solution in this form in the case of the 
equation with separable variables [2]. The function w(x, y) on the 
left-hand side of (55), is called a solution of the differential equa- 
tion (42). 

We must obtain a constant on substituting any particular solution 
of (42) for y in this function, i.e. the solution of (42) is a function 
of x and y such that its total derivative with respect to x is zero, by virtue 
of (42). 

On taking the total derivative with respect to x of both sides of 
equation (55), we get [T, 69]: 


Ow(zx, y) Ow (ZY) oo» 
op oy =0, 


or, on replacing y’ by f(z, y), inasmuch as y is a solution of (42) by 


hypothesis, we have: 


0. ’ 0 ? 
SO 4 SO H(z,y) = 0. (56) 
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The function w(x, y) must satisfy this equation independently of the 
precise solution of (42) that we have substituted in this function. But 
in view of the arbitrariness of the initial condition (43) in the exist- 
ence and uniqueness theorem, we can take any values we please of 
¢ and y, provided we take all the solutions of equation (42), i.e. 
the function w(x, y) must satisfy equation (56) as an identity in x and y. 
We finally show how a solution of equation (42) can be checked 
when it is given implicity: 


@y (2, y) = 0. (57,) 
We obtain as above the equation: 


Qw, (x, Oe, (a, 
Ser Gru) 4 aa File f(a, y) = 0, (57) 
which must be satisfied at all points of curve (57,), i.e. equation (57,) 
is to be satisfied only by virtue of (57,) and not as an identity in x 


and y: in short, (57,) must be a consequence of (57,). 


Example. 
We take, for instance, the equation: 
J 1 — 32? — y? 
> Qxy : 


It is easily shown that the circle: 
a + y?—1=0 
is a solution of this equation. Here, in fact, f(x, y) = (1 — 3a% — y?)/2ay and 
w,(%, y) = 2? + y? — 1, so that (57,) reads: 
ao 2 92 —_ — 42 
: oa y = 0, i.e. 1—s'—¥ y = 
2ry x 


which is evidently satisfied by virtue of the equation of the circle. We show 
that the general integral of the given differential equation is: 


x + aey?—ae=C, 
We get by substituting in (56) w,(”, y) = x3 + ay? — a: 


1 — 3a? — y? 


= 0, 
2ay 


3a? + y? — 1 + 2xry 


and it is obvious that this equation is satisfied identically for all x and y. 


Let the differential equation be given implicitly with respect to y’: 
P(x, y,y’) = 0. (58) 
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If we solve it for y’, we reduce it to form (42), though f(z, y) can 
now be a many-valued function. We suppose that the function has m 
different values, so that there are m different values of y’ for a given 
2 and y, i.e. instead of a single tangent corresponding to a given 
point, we have m different tangents. As a result, we now have m 
different tangent fields in the plane instead of one tangent field. 
An integral curve passes through a given point for each of these 
fields, so that altogether m integral curves of equation (58) will pass 
through the given point. Yet the general integral of (58) will contain 
only one arbitrary constant, i.e. will have the form (52); on the 
other hand, equation (53) must in general give m distinct values, 
and not one value, for C. 


We make up an example in connection with these last remarks, where 
the solution containing an arbitrary constant is not strictly speaking the general 
solution. We take the differential equation: 

y? — ay’ =0. (59) 
The left-hand side can be factorized, giving y’(y’ — x) = 0, so that in essence 
we have two distinct differential equations: 


y =Oand y —x=0, 
with general solutions 


y—C=0 (59,) 
and 
y —+-at—C=0. (59,) 


The last two equations can be combined: 
(y —C) (y-- 2-0) =0, 


giving the general solution of equation (59). Two integral curves pass through 
every point of the plane: the straight line (59,) and the parabola (59,). Evidently 
(59,), y =C, gives a solution of (59) containing an arbitrary constant; this 
solution is not the general solution of (59), but only the general solution of the 
equation y’ = 0. 


Equation (42), or (58), can have a solution which is not contained 
in the family of the general solution, i.e. cannot be obtained from 
(52) with some particular value of constant C. Such a solution is 
called a singular solution of the equation. We go into the problem 
of finding such solutions, and their geometrical interpretation, in [10]. 

Strictly speaking, the concepts of solution and general solution are 
in need of further explanation. We shall not go into the matter, 
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however, inasmuch as the existence and uniqueness theorem for 
the solution with a given initial condition is a more natural basis 
for a theoretical treatment of differential equations. Finding the 
general solution, as described above for a particular type of equation, 
certainly offers a very useful practical means of constructing the 
solutions of differential equations. We remark here that if, on passing 
from the differential equation to its general solution, we at no step 
violate the equivalence of succesive equations, there can be no 
singular solutions, i.e. every solution is contained in the general 
solution, on assigning various numerical values to C. In the case 
when the equivalence of the equations is lost, the singular solutions 
must be sought among the missing solutions, as will be done in [8] 
and [9]. 

By general solution is naturally understood a solution of the dif- 
ferential equation containing an arbitrary constant, from which can 
be obtained all the solutions defined by the existence and uniqueness 
theorem for initial conditions filling a certain domain of the (a, y) 
plane. This domain is determined by the function f(z, y) appearing 
in equation (42). It is natural to describe solutions of the differential 
equation as singular solutions when they have the property that the 
conditions guaranteeing the existence and uniqueness theorem are 
not fulfilled at any point of the corresponding integral curve. All 
these definitions require certain assumptions, of course, regarding the 
function f(z, y) or D(x, y, y’) appearing in equation (42) or (58). 

On replacing y’ by the arbitrary constant C, in equation (42) or 
(58), we get the family of curves: 


f(z, y) am C; or D(x, Y, C;) = 0. 


Each curve of this family is the locus of points of the plane 
which are associated with the same slope, the family as a whole 
being referred to as a family of isoclines of the given differential 
equation, i.e. a family of curves of the same slope. In the particular 
case of the magnetic field at the earth’s surface, the isoclines are 
lines along which the direction of the magnetic needle is constant. 

The isoclines for the homogeneous equation of [3] were lines 
passing through the origin. 

We shall note the cases in which an isocline is an integral curve 
of the equation, i.e. gives a solution of the equation. We take the 


isocline: 
P(x, y, b) = 0, 
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corresponding to the particular value C,—= 6. At points of the 
isocline, the differential equation gives the same slope, inasmuch 
as y’ = b. A necessary and sufficient condition for the isocline to 
be a solution is that the tangent to the isocline is also of slope b at 
every point of it — whence it immediately follows that the isocline 
must be a straight line of slope 0, since y’ =b gives y = br +e, 
where c is a constant. Hence, an isocline is a solution only when it is 
a straight line and when the direction of this line coincides with the 
constant direction of the tangents, as defined by the differential equation 
at points of the isocline. 


Example. To find the curves for which the length of the normal MN is a 
constant a (Fig. 10). Use of the expression for the length of the normal [I, 77] 
gives us the differential equation: 


+ yVI+y?=a. (60) 
We get by squaring both sides of the equation and solving with respect 
to y’: 
dy, Yat? —y 
ae ar (61) 


The right-hand side of the last equation is only defined for | y| <a, i.e. 
in the strip between the lines 


‘y=a and y=—a, (62) 
since otherwise the expression under the square root is negative; at every point 


inside the strip, y’ has two distinct values. 
The variables are separable in equation (61): 


y dy 


We easy find on integrating: 
(x — C)? + y®¥ = a?, ; (64) 


i.e. the family of circles with centres on OX and radius equal to a (Fig. 10). 
All these circles are situated in the strip bounded by the straight lines (62), 
with two circles of family (64) passing through every point inside the strip. 
The transition from equation (61) to (63) required division by Ya? — y?, 
and as a result of this the solution y = -La might have been lost. It is easily 
seen by direct substitution that this isin fact a solution of (61). The solution 
is represented geometrically by the lines (62), which are not included in the 
family of the general solution (64); in other words, the solution cannot be found 
from (64) whatever the value of constant C, i.e. it is a singular solution. 
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Substitution of the constant C, for y’ in equation (60) gives us the family of 


isoclines: 


These are lines parallel to OX. The tangents to circles (64) along these lines 
maintain a constant direction. 

The lines (62), in particular, are also isoclines, with y’ maintaining a constant 
value zero along them, which coincides with the slope of the lines themselves: 
so that the lines are at the same time solutions of equation (61). 


LL TX VYV VA WN 
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Inside the strip given by the lines (62) we have two differential equations 
(61): one corresponding to the (-+) sign and the other to the (—) sign. The 
circles (64) inside the strip are obtained in accordance with the existence and 
uniqueness theorem. The theorem becomes inapplicable at points of the lines 
y = +a, and these represent singular solutions of equation (60) or (61). 


8. Clairaut’s equation. An equation of the type 
y = zy’ + oly’) (65) 


is called a Clairaut equation. Substitution of an arbitrary constant C 
for y’ gives us a family of isoclines of the equation: 


y = x0 + 9(C). (66) 


Every isocline is seen to be a straight line, with slope equal to the 
constant that we substituted for y’, i.e. the direction of each of lines 
(66) is the same as the constant tangential direction defined by the 
differential equation at points of the line. Recalling what was said 
in the previous article, we can assert that each of lines (66) is also 
a solution of equation (65), i.e. the family of isoclines (66) is at the 
same time the family of the general solution of (65). 

We now indicate a second method of obtaining the general solution 
of equation (65), whereby the singular solution of the equation is 
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found, as well as its general solution. We use the notation y’ = p, 
and re-write (65): 
y = «xp + 9(p)- (67) 


It amounts to finding p as a function of 2, say w(x), so that on 
substituting p = w(x) on the right-hand side of (67) we get for y 
a function of 2 such that its derivative y’ is: y’ = p = w(x). We 
take differentials of both sides of (67), expand the left-hand side as 
dy = y’dz = pdz, and obtain the first order differential equation 
for p: 

pdz = pdx + adp+ 9"(p)dp or [x+ 9’ (p)|dp=0. 


We get two cases on equating each factor to zero. The case dp = 0 
gives p = C, where C is an arbitrary constant; substitution of p = C 
in equation (67) again gives us the general solution (66). In the second 
case we have the equation: 


a +9" (p) =0. (68) 


On eliminating p from (67) and (68), i.e. from the two equations: 


y=xrp+(p) and 2+ 9’ (p)=9, (69) 


we likewise obtain a solution of equation (65), which does not contain 
an arbitrary constant. This is usually a singular solution of the 
equation. 

The geometrical problem of finding the curve, given the properties 
of its tangent, reduces to Clairaut’s equation, assuming that the 
properties relate only to the tangent itself, and not to the point of 
contact. The equation of the tangent has the form: 


Y—y=y'(X—2) or Yay X4+(y—2y), 


and any properties of the tangent are expressed by a relationship 
between (y — xy’) and y’: 


Py oe ry’, y’) = 0. 


On solving with respect to (y — xy’), we arrive at an equation of 
the form (65). The straight lines composing the general solution of 
Clairaut’s equation are evidently of no interest as regards providing 
an answer to our geometrical problem, the answer being in fact 
given by the singular solution of the equation. 
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Example. To find the curve such that the intercept 7,7, cut off its tangent 
by the coordinate axes is of constant length a@ (Fig. 11). 

The equation of the tangent gives us the projections OT, and OT, of the 
tangent on the coordinate axes, and this enables us to write the differential 
equation of the required curve as: 


- 


{Ua + (yay mat or ya ay + 
The general solution is: 
aC 
yi+C | 
consisting of a family of straight lines, the length of the intercepts of which 


on the axes is equal to a. The singular solution is obtained as a result of eliminat- 
ing p from: 


yl+cC? 
and from the equation 
2 
Viz p —-—2_ 
Vise. 5 
1+ p? 
which reduces to: 


y= aC (70) 


wt 


a 
7 ip py ~ 
We write p = tan 9, giving 


x= Facos*y 


whilst equation (71) for y gives us: 
y=F aco yptang + asing = + asin’ 

We eliminate g by raising the last two equations to the power 2/3 and 
adding: 

2 2 3 
e+y =a’, 

i.e. the required curve is an astroid, which we mentioned in [1, 80]. The 
straight lines (70) form the family of tangents to it (Fig. 11). 


9. Lagrangian equations. An equation of the form: 
y = x, (y’) + P2(y’). (72) 


is called a Lagrangian equation, 7,(y’) being assumed different from y’; 
if o,(y’) = y’, we get the Clairaut equation just described. 

We use the same method of differentiation for (72) as for the 
Clairaut equation. We write y’ = p, so that the equation becomes 


y = 7p, (p) + $2 (p)- (73) 
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We take the differentials of both sides and get a first order equation 


for p: 
pda = 9, (p) dx + xp; (p) dp + 93 (p) dp. 


Division by dp gives us the equation: 
d ’ , 
[v1 (p) — P] gp + v1) 2 +92 (P) = 0, 


which, on the assumption that x is a function of p, is a linear differential 
equation. We reduce this to the form (25) by dividing both sides by 
[y,(p) — p], and obtain its general solution in the form: 


z= y,(p)C + 2 (p). (74) 


Substitution of this expression for x in equation (72) gives us an 
equation for y of the form: 


Yy = Wz (p) C + v4 (p)- (75) 


Equations (74) and (75) express x and y in terms of an arbitrary 
constant C and a variable parameter p, i.e. give the general solution 
of the Lagrangian equation in parametric form. On eliminating 
parameter p from (74) and (75), we get the ordinary equation for the 
general solution. 

When dividing the equation by dp, we may have lost the solution 
corresponding to dp = 0, i.e. corresponding to constant p, or what 
amounts to the same thing, to constant y’. But constant y’ leads 
to a first degree polynomial for y, i.e. the missing solutions must 
be straight lines, if they exist. We also note that, for constant p = a, 
(73,) gives a dx = 9,(a) dz, ie. the value of the constant a must be 
defined by the equation 9,(a) — a = 0. 

We give the geometrical interpretation of this last fact. Sub- 
stitution of constant C, for y’ in equation (72) gives us the equation 


of the isoclines: 
y = x9, (Cy) + %2 (C3), (76) 


i.e. the isoclines of a Lagrangian equation are straight lines. The solutions 
which are represented by straight lines have to be sought among the 
isoclines. For this, we have to establish the condition that the slope 
9,(C,) of the isocline is the same as the constant slope C, of the tangent 


along the isocline: 
71 (Cy) — Cy = 0. 
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On solving this equation and substituting the value found for C, 
in equation (76), we obtain the required solutions, among which 
must be included the singular solution in question. 


10. The envelope of a family of curves, and singular solutions. 
We have already had two examples in which singular solutions were 
obtained in addition to the general solution. The general solution in 
the example of [7] consisted of the family of circles 


(7 — CP + 9? =a? (77) 


with centres on OX and of fixed radius a. 

The two lines y = -La, parallel to OX, were singular solutions. 
Any given point of these lines is a point of contact with a circle of 
family (77) (Fig. 10). The general solution in the example of [8] 
consisted of a family of straight lines whose intercepts cut off by 
the coordinate axes were equal in length to the given a, whilst the 
singular solution was the astroid, such that any given point of it 
was a point of contact with one of the lines concerned, i.e. the family 
of straight lines was a family of tangents to the astroid. 

These examples lead us naturally to the concept of the envelope 
of a family of curves. Let the family of curves 


v(x, y, C) = 9, (78) 


be given, where C is an arbitrary constant. The envelope of the family 
is defined as the curve, every point of which is a point of contact with a 
curve of the family, i.e. the tangent at any given point of the envelope 
is also a tangent to the curve of family (78) that passes through this 
point. 

We derive the rule for finding the envelope. We start by finding 
the slope of the tangent to a curve of family (78). We differentiate 
equation (78), whilst taking into account that y is a function of 2 
and C is a constant; this gives us 


Oy (x, y, C) Op(z,y,0) dy _ 
ge By da 


whence {I, 69]: 


Op(a, y, €) 
ay Oe 9 
do ~~ ten) ae) 


oy 
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We assume that the required equation of the envelope is 

E (x,y) = 9. (80) 
We can suppose that the left-hand side of this equation, R(x, y), 
which is as yet unknown, has the form y(z, y,C), where C, instead 
of being a constant, is some unknown function of x and y. For any 
given function R(x, y), in fact, we can write the equality 


Ra, y) a p(x, y; C), 
which defines C for us as a function of x and y. In other words, we 
can look for the equation of the envelope in the form (78), except 
for C being a required function of x and y instead of being a constant. 
We differentiate both sides of (78), and obtain, since C is no longer 
constant: 


Bla y0) dee: oy OM gt SHE) a0 a (81) 


The slope dy/dx of the tangent to the envelope must, by hypothesis, 
be the same as that of the tangent to the curve of family (78) that 
passes through the same point, ie. equation (81) must give us 
equation (79) above for dy/dz; but this can only be the case when 
the third term on the left-hand side of (81) vanishes, i.e. when 
(dy(x, y, C)/AC) dC =0. The possibility dC =0 gives us constant C, i.e. 
a curve of the family and not the envelope; so that to obtain the 


envelope we must put 
oc — 


This equation also defines C as a function of (x, y). Substitution 
of the expression obtained for C in terms of 2 and y in the left- 
hand side of (78) gives us the equation (80) of the envelope, ie. 
the equation of the envelope of family (78) can be obtained by eliminating 
C from the two equations: 


p(x, y, C)=0; eC) 9, (82) 


As we move along the envelope, we touch different curves of family 
(78), each curve being defined by its value of constant C; this makes 
it clear why the equation of the envelope was sought in the form (78), 
with C, however, taken as variable. 

We now turn to the singular solution of a differential equation. 
We let (78) be the family of the general solution of the differential 
equation: 

P(x, y, y’)=0, (83) 
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ie. the coordinates (z, y) and slope y’ of the tangent for any given 
curve of family (78) satisfy equation (83). At every point of the envelope 
x, y and y’ will coincide with the z, y and y’ for some curve of 
family (78), i.e. the z, y and y’ of the envelope will also satisfy (83). 
In other words, the envelope of the family of the general solution is also 
an integral curve of the equation. 

If y(z, y, C) = 0 is the general solution of equation (83), elimination 
of C from equations (82) leads us to a singular solution in certain 
cases. We add the proviso here, ‘‘in certain cases” (and not always), 
due to the following considerations. It was assumed in the above 
arguments that curves (78) have tangents; therefore, if we eliminate 
C from equations (82), it is possible for us to obtain not only the 
envelope, but also the set of all the singular points of the curves of 
family (78), at which the curves do not possess definite tangents 
[I, 76].. Furthermore, it sometimes happens that the envelope itself 
enters into the constitution of family (78). We shall not give a rigorous 
treatment of the theory of envelopes and singular solutions. The 
theory must obviously be closely connected with the existence and 
uniqueness theorem, mentioned in [5]. We confine ourselves to 
explaining the problem in a few examples. 


1. We seek the envelope of the family of circles (77): 
(c— 0)? + y® =a?. 
Equations (82) here take the form: 
(e—O)?F+y%*=a%: —2(ea—C)=0. 


The second equation gives C = x, and substituting this in the first equation gives 
us y? = @?, i.e. the set of two straight lines y = +a, which we obtained pre- 
viously. 

2. The general solution of Clairaut’s equation y = xy’ + p(y’) is 


y=20 + (C). 
The envelope is obtained by eliminating C from the two equations: 
y=xC+p(C); Oat’ (C). 


These equations coincide with equations (69) of [8], with the trivial replacoment 
of the letter p by C, i.e. we get the previous rule for finding the singular solution 
of Clairaut’s equation. 

3. The curve y? = 23 is the so-called semicubical parabola (Fig. 12). On dis- 
placing the curve parallel to OY, we get a family of semicubical parabolas: 


(y + C)? = a. 
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Each of these curves has a cusp on OY, and there exists a right-hand tangent 
at the cusp, parallel to OX. Equations (82) here take the form: 


(y+O)P=a; 2(y+C)=0. 


Elimination of C gives us z = 0, ie. axis OY. Axis OY is not the envelope 
in this case, but the locus of singular points of curves of the family. 
4. We consider the family of curves 


y= C (@ —C)*. 


Fie. 12 Fie. 13 


We have a parabola for C # 0, and the axis OX for C = 0. Equations (82) 
become: 
y=C(«—C)*; (a#—C)(%—3C)=0. 


The second equation gives C = x or C = 2/3. Substitution in the first 
equation gives us either y = 0 or y = 4x3/27. The first curve y = 0 is axis 
OX, which belongs to the given family of curves; whereas the cubical parabola 
y = 423/27 is the envelope of the family. 

5. We take the chords of the circle of unit radius, centre at the origin, that 
are perpendicular to OX and we draw fresh circles with the chords as diameters, 
thus obtaining a family of circles. If z =C is the point of intersection of a chord 
with OX, the square of the radius of the corresponding circle is (1 — C?) (Fig. 
13), so that the equation of the family is: 


(ve — COC)? + y¥2=1~-—C?. 
Differentiation with respect to C gives us the equation: 


—2(@ — 0) = — 20; 
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on eliminating C from the last two equations, we get the equation: 
2 
Baie a 
g ty¥=l, 


i.e. we obtain an ellipse with semi-axes 72 and 1, with the coordinate axes 
as axes of symmetry. It is obvious from the figure that this ellipse does not touch 
all the circles of the family. 


11. Equations quadratic in y’. We consider in more detail, from the point 
of view of singular solutions, differential equations that are quadratic in y’: 


D(a, y, y’) = y2+2P (a, yy’ + Q(z, y) =9, (84) 


where P(x, y) and Q(z, y) are single-valued and continuous, and have continuous 
derivatives with respect to y, throughout the domain; e.g. they may be poly- 
nomials in ¢ and y. We obtain on solving with respect to y’: 


y’ = — P(a, y) + VR(a, 9), (85) 


where we have taken R(x, y) = [P(x, y)}? — Q(x, y). In the part of the domain 
where R(x, y) > 0, (85) is equivalent to two differential equations, and in 
accordance with the existence and uniqueness theorem, two and only two 
integral curves will pass through every point of this part of the domain. Dif- 
ferential equation (84) will have no singular solutions in this region. In the 
region where R(x, y) < 0, equation (85) does not yield a real y’, and there are 
no integral curves in this region. Finally, we consider the equation 


which can define one or more curves in the domain. It is only among these 
curves that singular solutions of equation (84) can be found. We remark that 
(86) can be obtained by eliminating y’ from (84) and the equation: 


Mew v9, ie, y’ + P(z, y) =0. 


The latter equation expresses the fact that (84) has a multiple root with respect 
to y’. 
1. In the case of the equation 


y=ay +y?, ie y®+2y—-y=0 


(86) takes the form 22/4 + y = 0, andthe parabola y = — x?/4 is a singular 
solution of the Clairaut equation written. 
2. In the case of the equation 


y? + 2ay’ +y=0 


(86) gives y = x?. This parabola does not satisfy the equation written, so that 
the latter has no singular solution whatever. 
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12. Isogonal trajectories. An isogonal trajectory is defined as the 
family of curves intersecting the curves of the family 


(x, y, C) =0 (87) 
at a given angle. 

If the given angle is a right angle, the trajectory is called the 
orthogonal trajectory. We show that finding an isogonal trajectory 
leads to integrating a first order differential equation. 

On eliminating C from the equations: 


Oy (x, y, C) oy (x, y, C) 
potett Aa ail ef aa + se NE 
Oy 


y (x, y, C) = 0; Ox y’ =0, 


we obtain the differential equation of the given family (87) as in [7]: 
P(x, y, y') = 0. (88) 


We start by finding the orthogonal trajectory. In this case, the 
tangents to the required curves are perpendicular to the tangents to 
the curves of family (87) at the points of intersection of the curves, 
ie. the slopes of the tangents to the trajectory are the reciprocals, 
with reversed sign, of the slopes of the tangents to the given family. 
Hence it follows that, to obtain the differential equation of the orthogonal 
trajectory, we must replace y’ by (— 1 ly’) in the differential equation of 
the given family. 

Finding the orthogonal trajectory thus reduces to integration of 
the equation: 


®(z, Ya» ——] =0, 


where y, is the required function of x. 

We now turn to the general problem of isogonal trajectories. Let 
y be the constant angle at which the curves of the trajectory intersect 
the curves of family (87). Let y, denote, as before, the ordinate of 
the required curve; on using the formula for the tangent of the 
difference of two angles: 


tan py, — tan y, 


tan P= tan (yp, _ y) = I+ tan tan y, , 


where tan yp = y’ is the slope of the tangent to a curve of (87) and 
tan y, = y’,is the slope of the tangent to the required curve, we 
can write 

yi—y 


Ilt+yy = tan ?, (89) 
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where @ is measured from curve (87) to the required curve. On eliminat- 
ing y’ from the last equation and equation (88), we obtain the 
differential equation of the isogonal trajectory, which then has to be 
integrated. 


We come across orthogonal trajectories when considering plane fluid flow. 
We assume that the fluid flow takes place in a plane, so that a vector v, the 
velocity of motion, is defined at every point (x, y) of the plane. If the velocity 
vector depends only on the position of the point in the plane, and not on time, 
the motion is described as steady or established. We shall confine ourselves to 
this type of motion. We further assume that there exists a velocity potential, 
i.e. that the projections of vector v(x, y) on the coordinate axes are the partial 
derivatives Ou(x, y)/dx and Ou(x, y)/Oy of some function u(x, y). The curves of 


the family 
u(z, y)=C (90) 


are described in this case as eguipotential lines. 

The lines, the tangents to which have, at every point, the same direction 
as the vector v(x, y), are called stream lines and give the trajectories of the mov- 
ing particles. We show that the stream lines 
form the orthogonal trajectories of the family 
of equipotential lines. 

Let y be the angle formed by the velocity 
vector v(x, y) with axis OX, where | v | is the 
length of this vector. By hypothesis, du(x,y)/Ox 
and 0du(x, y)/éy are the projections of v(x, y) 
on the axes, i.e. 


Ou (x, y) _ 

—z = lv -cos @ and 

Ou (x, y) . 

—— = |v]-sin 9, 
ay |v{-sin » 


whence we obtain the expression ‘for the 
slope of the tangent to a stream line as: 


Ou (x, y) 
tan 9 = _ oy 
“eu (@, ¥) 
Ox 
The slope of the tangent to an equipotential line (90) is found by differentiating 
this equation with respect to x: 


Fia@. 14 


(91) 


Ou (x, y) 


Bu(® YW) 0, whence Y= ee 


oy 


Ou (a, y) 
Ox af Oy 


i.e. we obtain a slope which is the reciprocal, with reversed sign, of slope (91). 
Hence it follows that the equipotential lines and the stream lines are orthogonal 
to each other. 
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If a family of curves is a family of equipotential lines, its orthogonal trajectories 
form the family of corresponding stream lines, and vice versa. In the case of a 
plane electrostatic field, the lines of force represent the orthogonal trajectories 
of the family of equipotential lines. 


Example. To find the isogonal trajectories of the family 
y = Ca™. (92) 
On eliminating C from the equations 
yo Co": a= Cm, 
we get the differential equation of family (92): 


emerge Ls 
y =m. 
On substituting this expression for y’ in (89), we get the differential equation 


of the required family: 


eee 

Pe ad 
yy ke 

L-+-m~" 


the constant tan » being written as 1/k, and writing simply y instead of y,. 
This equation reduces to the form: 


yY= ——_ : (93) 


and is therefore a homogeneous equation [3]. 

If m = 1, (92) is a family of radius vectors passing through the origin, and 
the required curves must cut these at a constant angle, i.e. they are either 
logarithmic spirals [I, 83] or circles. 


If m = —1 and k = 0, the problem reduces to finding the orthogonal trajec- 
tories of the rectangular hyperbolas 
cy=C, (94) 
Here, (93) reduces to the equation with separable variables: 
dy 


Integration again gives a family of rectangular hyperbolas, referred in this 
case to the axes of symmetry: 


x? —y?=O. 


As may easily be seen, this family is obtained from the given family (94) by 
turning it through 45° about the origin. In general, for k = 0, (93) reduces 
to the form: 

dy x 


dz my 
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and its general solution is: 


my +a@=C, 


i.e. the orthogonal trajectories of family (92) consist, for m>0, of a family of 
similar ellipses, and form < 0, of a family of similar hyperbolas. The orthogonal 
trajectories of the parabolas y = Cz? are illustrated in Fig. 14. 


§ 2. Differential equations of higher orders; 
systems of equations 


13. General principles. An ordinary differential equation of the 
mth order has the form: 


DEG, FEY cy GO SO, (1) 


or, on solving with respect to y™: 
YO = F(R Yr Uy oor YO). (2) 


Every function y of the independent variable x that satisfies 
equation (1) or (2) is called a solution of the equation, whilst the actual 
task of finding the solutions of the equation is described as the task 
of integrating the equation. We take as an example the linear motion 
of a point-mass of mass m under the action of a force F, which depends 
on time #, on the position of the point and on its velocity. If we take 
as axis OX the straight line along which the point moves, the force F 
can be considered as a given function of ¢, x and dz/dt. By Newton’s 
law, the product of the mass of the particle and its acceleration must 
be equal to the force acting. This gives us the differential equation 
of motion: 

2. 
mS = Fle 2, =). (3) 
Integration of this second order equation determines the relationship 
between x and ¢t, ie. the motion of the particle under the action 
of the given force. In order to obtain a definite solution of the problem, 
we must also specify the initial conditions of the motion, i.e. the position 
of the particle and its velocity at some initial instant, say at ¢ = 0: 


Bi ger 2 age = Xq, (4) 
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In the case of the nth order equation (1) or (2), the initial conditions 
consist in a specification of the function y and of its derivatives up 
to and including the (n — 1)th order for a given value of x = 2: 


Cote Pia yi Oe ee (5) 
The ¥, Yo. - ++» yf? here are definitely assigned numbers. 


A uniqueness and existence theorem is valid for the nth order 
equation, as for the first order equation, and can be stated as follows: 
if f(x,y, y’, «»-, yy») is a single-valued function of its arguments, is 
continuous for all x in the neighbourhood of x, and for all y, y’, ..., 
y"— in the neighbourhood of (5), and has continuous first order partial 
derivatives with respect to y, y’, ...,y"~», a single definite solution of 
equation (2) corresponds to initial conditions (5). 

On varying the constants ¥,, yg, -.., yS"~» in the initial conditions, 
we obtain an infinite set of solutions, or more accurately, a family 
of solutions, depending on n arbitrary constants. These arbitrary 
constants can appear in the solution, not as initial conditions, but 
in the more general form: 


5: faa y(2, Ci, Cy,. oa) C,,). (6) 


Such a solution of equation (2), containing n arbitrary constants, 
is called the general solution of (2). The equation of the general solution 
can also be written in implicit form: 


y(2, ¥y; Ci, C2,. sey C,,) = 0. (7) 


On assigning definite values to constants O,,C,, ...,C,, we obtain 
particular solutions of the equation. 

We obtain n equations by differentiating equation (6) or (7) (n — 1) 
times with respect to x then substituting 2 = x, and initial con- 
ditions (5). It is assumed that these equations are soluble with respect 


to 0,,C,,...,C, for any given initial conditions (Xp, Yo, Yo, ---; 
yf) from a certain interval of variation of Xp, Yo, Yo, «++; yr), 


We thus obtain the solution satisfying conditions (5). If the right- 
hand side of equation (2) is a many-valued function, there will be 
several solutions of equation (7) corresponding to initial conditions (5). 
Every solution not included in the family of the general solution, 
i.e. not obtainable from (6) for any values of constants C,, is called 
a singular solution of the equation. 

The remarks made in [7] in connection with first order equations 
must be borne in mind as regards the concepts of general solution 
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and singular solutions. These concepts have to be related to the 
existence and uniqueness theorem. 

If the right-hand side of equation (2) is expanded into a series 
arranged in positive integral powers of the differences: 


(x == Xo); (y = Yo); (y’ —Y); site (ye) cae yd), 


on the hypothesis that the absolute values of these differences do not 
exceed a certain positive number, the solution satisfying initial 
conditions (5) can be represented as a series 


” 


Yo + (a — 9) + ¥ (ow — ag)? +... (8) 


for all x sufficiently near x). Here, equation (2) itself gives fully defined 
values of the coefficients of the series, as in the case of first order 
equations [5]. In fact, on substituting x = 2, and initial conditions 
(5) in the equation, yo” can be found. We then differentiate (2) with 
respect to z, substitute 2 = 2, and initial conditions (5) and y = 
= yf, and thus find y{"*”, and so on. 

Another procedure can be adopted for finding the coefficients of 
the series, that of replacing y on both sides of equation (2) by the 
power series: 


y=Yot+B (@—m) + D (@ — a)* +. .6 + 


(n—1) 
+ YS (a — X)"—1 + a, (2 —2y)" + Ong, (@— U)"tI+... 


with undetermined coefficients Qn, dn4,,.... We arrange the right- 
hand side of the equation obtained in powers of (x — 2,), then suc- 
cessively determine the coefficients just mentioned by equating the 
terms in like powers of (x — 2 ) on both sides of our identity [5]. 


Example. We consider the motion of a particle of mass m along a straight 
line under the action of an elastic force tending to pull the particle back to its 
position of equilibrium and proportional to the displacement of the particle 
from this position. We further assume that the motion takes place in a medium 
whose resistance is expressed as the sum of two terms: the first directly pro- 
portional to the velocity, and the second proportional to the cube of the velo- 
city. If we let x denote the displacement of the particle from its equilibrium 
position, we get the differential equation: 


oO pa Po 3 
ma” = —k,« —k, x’ — k, x’, 


where k,, kp, k; are positive coefficients of proportionality. 
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We take a numerical example: 
xe” = ~— x2 —0.12’ —0,1 28 (9) 
and we look for the solution satisfying the initial conditions: 
Bj.9 =%=1; 2 |p ==), (10) 


as a series arranged in powers of t. We differentiate equation (9) with respect 
to é: 


af’ = —o —O1e” —0.30'2 2” 
oY) — — oe” — O0.1a’”  — 0.3 (x2 a” 4 Qa’ ae”) ay) 
2 ——a" —0.12) — 0.3 (6a! ao” 0’ + ot oY) 4 2778) 


a) = — 9) _ ta) — 0.3 (1208 a! 4 Bar a”? Bar’ oo” iY) 4 a2 aD), 
We substitute the initial values (10) in equations (9) and (11), and successively 
compute the initial values of the derivatives: 
t=1; a=], w=—12; 26” = —0.52; of) = 0.544; 
a) = 0.2160; af") = 3.1453. 
On applying Taylor’s formula, we get an approximate expression 2, for the 
required solution:f 


a, =1-+¢ ~ 0.6e — 0.08673 + 0.02274 + 0.001805 + 0.004428, 
aj = 1 — 1.2t — 0.26¢2 + 0.90723 + 0.000024 + 0.026225, 


aj = — 1.2 — 0.62¢ + 0.2722 +. 0,03623 + 0.131124, 


which gives a good degree of accuracy for ¢ near zero. 


14. Graphical methods of integrating second order differential equations. 
There is a corresponding curve for every solution of a differential equation of 
the nth order, and, as in the case of first order equations, we shall call the 
curve an integral curve of the equation. In the case of a first order differential 
equation, there was a corresponding tangent field [5]. 

We now explain the geometrical significance of the second order equation 


y= f(a, Y) y’). (12) 


{ It is to be noted that we obtain the series for x and xf, not by differentiating 
the series for x,, but by applying Taylor’s formula to ae and a: 


— 


wi apt he at 4 


2 re fen po _ £8 aN ') 


h x6” 
a= xy tte 
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Let s be the length of arc of the integral curve, and let a be the angle that 
the positive direction of the tangent forms with the positive direction of OX. 
We have [I, 70]: 


dy da 
= tana; aa? = cosa, 
and we obtain, on differentiating with respect to a: 
dy ~~ dal da ds 1 da | 
dz? ~ cos?a dz  cos?a_ ds dx —s costa ds ” 


da 1 
ae ae) 
and the previous equation gives us: 
d?y 
ye as on 


We take £& positive here, if a increases with increasing s, and negative if 
a decreases with increasing 8. 

We take, say, OX directed to the right, and OY directed upwards (Fig. 15). 
With this, if R> 0, the curve rises from right to left with increasing s 
(counter-clockwise), and in the opposite direction if R <0. 

By (14), the differential equation (12) can be 
rewritten in the form: 


+ = f(z, y, tan a) cos? a. (15) 
It is clear from this that a differential equation 
of the second order gives the radius of curvature, if 
the position of the point and the direction of the 
tangent at this point are given. 
This fact gives rise to the method of approxi- 
Fig. 15 mating to the integral curve of a second order 
equation by means of a curve with a continuously 
varying tangent and composed of the arcs of circles. 
This method is analogous to that of approximating to the integral curve of a 
first order equation by means of a step-line [5]. 
We take the initial conditions for the required integral curve as: 


Y\xeo0 = Yo3 y’ lxmo = Yo- 


We mark off the point 1, with coordinates (2%, y,) and draw M7, through 
the point with slope y’ = tana = y) (Fig. 16). 

Equation (15) gives us the corresponding R = R,. We draw M,C, perpendi- 
cular to M,7, and equal in length to R,, then with C, as centre construct a 
small arc MM, of a circle of radius Ry. 

We notice here that the direction of M,C, is determined by the sign of 
R,, by what was said above. If, for instance, R, < 0, movement must be clock- 
wise along the arc of the circle from M, to M, (Fig. 16). Let (x, y,) be the co- 
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ordinates of point M, and tan a, be the slope of the tangent M,7’, to the circle 
passing through M,. Equation (15) gives the corresponding R = R,. We con- 
struct M,C,, equal in length to R,, and perpendicular to M,7", i.e. lying along 
the straight line M,C), its direction being determined by the sign of R,; then 
with C, as centre, we draw a small arc M,M, of radius R,. We proceed from M, 
as from M,, i.e. find from (15) the corresponding R = R,, draw the line M,C,, 
equal in length to R,, etc. 

A straight rule is used for the above construction, with a hole for a pencil 
at one end. The quantity R is measured off on a graduated scale that runs 


Fre. 16 Fie. 17 


along the rule from this hole. One leg of a small tripod device is located at 
the point corresponding to R, whilst the other two legs are on the paper. On 
shifting the tripod along the scale at points M,, M, etc. in accordance with 
the variation of R, we do not alter the direction of the tangent at these points; 
hence we obtain the required curve. 

We now give another method of graphical integration of equation ( 12), 
providing an approximation to the integral curve in the form of a step line. 
The method is a generalization of that illustrated in Fig. 9. In addition to y, 
we introduce the unknown function z = y’. We now obtain, in place of the single 
second order equation (12), a system of two first order equations with two 
unknown functions y and 2z: 


dz 
=2Z; ——= : 16 
Rs dz f(x, Ys z) ( ) 
We apply the method to be explained in the general case of any two first 
order equations: 


MY mn g(z,y.2), = 10,42). (17) 


We take x as abscissa, and y and z as ordinates in the same coordinate 
system, so that there will be two integral curves corresponding to every solu- 
tion of system (17). 
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We mark off the unit length OP along the negative direction of the abscissa 
(Fig. 17). The values of f(x, y, z) and g(x, y, z) are marked off on the axis OY, 
using the scale in which OP is unity; a different scale to that used for the 
functions may be used for 2, y and z. 

Let the solution of system (17) be required which satisfies the initial condi- 
tions: 


Y|xuxo = Yoo 
Blas = Zo 


We draw a series of straight lines, parallel to the y axis: 


n= o.3 
G=%y; 
= Wiese 


We mark off points M, and N, with coordinates (xo, Y¥)) and (Xp, %). We 
take OA, and OB, along the y axis, equal to g(%o, Yq, Zp) and f(%o, Yo, Zo) Tespec- 
tively. The lines PA, and PB, will have slopes 9(xo, Yo, 2) and f (29, Yo: 20); 
and will therefore give the directions of the tangents to the required integral 
curves at the initial points M, and N,. 

We now draw from these latter points M,M, and N Nj, parallel to PA, 
and PB,, to their intersections with the line z = 2,. Let (x,, 4) and (a, 2,) 
be the coordinates of the points of intersection M, and N,. We now mark off 
OA, and OB, on the ordinate axis, equal in length to g(z,, y,, 2) and f(x,, y,, 2). 

From points M, and N, we draw M,M, and N,Nz, parallel to PA, and PB,, 
to their intersections with 2 = x, and so on. We thus obtain two step lines 
M,(M,M,... and N,N,N, ..., representing approximations to the required 
integral curves. 

The construction is simplified in the case of system (16), since g(z, y, 2) 
coincides with the ordinate z of the second line N,N,N, ... The second line 
here gives an approximate graphical representation of the first derivative y’. 

The construction is greatly simplified if the differential equation has the 
form: 


y” =f, (%) + fe (y) + fa ly’); 


which is often encountered in the investigation of the vibrations of material 
systems with one degree of freedom. 
The equation written is equivalent to the system: 
dy 


— =—2: 


dz 9 
8 Ae) +h +h 


If the graphs of the functions /,, f, and f, are drawn with the same ordinate 
scale, we can determine f(z, y, z) by simple addition of the ordinates of these 
three curves for selected corresponding values of the abscissae x, y, and z. 

The method described can also be used for systems of n equations of the first 
order with n unknown functions. We remark that it is sometimes more con- 
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venient to mark off the unit vector which we denoted by OP, as also the values 
of the functions g(x, y, z) and f(x, y, z), from some other point O, of axis OY, 
instead of from the origin O. This is done so as to avoid the lines PA,, PBg, ...; 
giving the directions of the step line, intersecting with the step line itself. 

Figure 18 illustrates the construction of the solution of equation (9), satisfying 
the initial conditions (10). 


Mg Mo Hg Mo M, 
Me Ms x 


Fie. 18 


15. The equation y = f(x) The equation: 


y™ = f(a) (18) 


is a direct generalization of the equation y’ = f(x). We start by 
deriving the formula for the general solution of equation (18). Let 
y,(z) be any solution of (18), i.e.: 


yQ (x) = f(z). (19) 
We introduce a new required function z in place of y, given by: 
¥Y = ¥ (XZ) +2. (20) 


Substitution in (18) gives us the equation for z: 
yy) “p zn) — f(a), 
Zo = 0. 


or, using identity (19): 
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Since the nth derivative of z must vanish, function 2z itself is a 
polynomial of degree (mn — 1) with arbitrary constant coefficients: 


2=0,+C,7+...4+C,2"1, 
and (20) gives the general integral of equation (18): 
Y= 91 (2) +O, + O,2+...+0, 0", 
i.e. the general solution of equation (18) is the sum of any particular 
solution of the equation and a polynomial of degree (n — 1) with arbitrary 
coefficients. 


It remains for us to find a particular solution of equation (18). 
We shall seek the solution satisfying the zero initial conditions: 


¥y ees =0; 
Y" |eue = 03 | (21) 
Eo Or 


On integrating both sides of equation (18) from z, to the variable 
limit 2, we obtain: 


x 
yD — yD = ff (2) de, 
where y{"~») is the value of yf") for x = ay. 
We have y’-) — 0 by the last of conditions (21), so that: 


yr = ff (0) de 


We obtain yf"-™ by again integrating the right-hand side of this 
equation with respect to x between the limits x, and z, and by proceed- 
ing in this way, we finally obtain the required function after the nth 
integration. We usually write this iterated integration as: 

y= Saw fae. . § da ( f(x) de. (22) 
The n times repeated quadrature can be replaced by a single quadra- 
ture, as we shall now show. 

We expand y(x) by Taylor’s formula, with the integral form of 
remainder term [I, 126]: 


ee vale 


+ (0 a, Wp J (a — t)'-ty (t) de, 
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where Yo, Yo, Yo «+ +> yf) are the values of y and its derivatives 


for 2 = Zp, whilst ¢ simply denotes the variable of integration. By 
initial conditions (21): 


Y= HM=YH=-- =H =0, 


whilst y(t) = f(t) by differential equation (18); hence Taylor’s 
formula above gives: 


y (2) = ama f (@— HF (aL. (23) 


Formula (23) gives the solution of equation (18) for the zero initial 
conditions (21), or, what comes to the same thing, gives an expression 
for the repeated integral (22) in the form of a single integral. 

We get the general solution of equation (18) by adding a polynomial 
of degree (n — 1) with arbitrary coefficients to solution (23). We notice 
that 2 appears as the upper limit of integration, as well as under 
the integral sign, on the right-hand side of (23). Integration is carried 
out with respect to ¢, x being meantime considered constant. Formula 
(23) is obviously also valid for » = 1, provided we take 0! = 1. 


16. Bending of a beam. We consider an elastic, prismatic beam, bending 
under the influence of external forces that may be both concentrated anp 
continuously distributed (weight, loading). 

We take OX along the neutral axis of the beam in its undeformed state, and 
OY vertically downwards (Fig. 19). We use the convention that forces acting 
on the beam are positive if directed down- 
wards. We isolate section N of the beam 
with abscissa 2. 

Let y denote the displacement of the 
point on the neutral axis, and R the radius 
of curvature of the deformed axis. It is 
shown in the theory of strength of ma- 
terials that, with certain assumption regard- 
ing the character of the deformation and 
the position of the beam relative to axes OX, 
OY, the equation of equilibrium is to be 
obtained as follows: we neglect the part of Fic. 19 
the beam either to the left or to the right of 
N, and calculate the bending moment M(z), 
equal to the sum of the moments about the neutral line of section N of all 
the external forces acting on the neglected part, these moments being reckoned 
positive if, in the case of neglecting the left-hand part, they have a counter- 
clockwise rotation, or in the case of neglecting the right-hand part, they have 


50 ORDINARY DIFFERENTIAL EQUATIONS [16 


a clockwise rotation. The differential equation of the bent axis of the beam 
now reads: 


= =M (a), (24) 


where # is the modulus of elasticity, and J the moment of inertia of the cross- 
section considered about the neutral line contained in it. 

Taking the deformations as in general small, and the axis of the beam on 
deformation as differing only slightly from axis OX, we can neglect the square 
of the small quantity y’ in the expression for F [I, 71]: 


Oty 1 
se y’ ad 


which gives, on substituting from equation (24): 


(25) 


We now suppose that the only concentrated forces are at the ends of the 
beam, being equal respectively to P, and P, (in the case of Fig. 19, P, is nega- 
tive); in addition to these, there are bending couples at the ends, the moments 
of which will be denoted by M, and M,. The distributed loading per unit length 
of the beam is denoted by f(x). 

We find the sum of the moments of the external forces acting on the part 
NL of the beam (Fig. 19). The loading from any element dé with abscissa é 
is f(¢) dé, and its moment about N is 


(& — x) f (€) dé, 
so that the total moment from the full loading of this part is: 


i 
3 (§ — 2) f (6) a. 


On adding the moment of the force P,, equal to (J — x) P;, and the couple 
of moment M,, we get: 


i 
M(z)= J (& —a) f (6) dE + (2—@) Pi + Mp. (26) 


If we calculated with the above sign convention the sum of the moments 
of all the external forces acting on the part ON of the beam, we should get: 


x 
M(x) = § («@ —&) f (6) d&+aP,+M. (27) 


It is easily verified directly that both these expressions are equal. In fact, 
the equation 


l x 
§E-2)fE) d+ C-a) Prt Mi= Je Hf ae +aPy + My 
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reduces to the following: 


l l 
an f (8) dé + Py + | ~ I. gf (8) af + IP, — M, + a1 =, 
which is in turn an immediate consequence of the equations: 


f 
ffQde+ P,+ Py =0, (28) 
0 


l 
ff) dé +1P,+ M,— M,=0. (29) 
0 


The first of these expresses the vanishing of the sum of all the external forces, 
whilst the second equates to zero the sum of the moments about the point 
O of all the external forces acting on the beam, i.e. they simply express the 
conditions of equilibrium. 

On recalling the expression in [15] for an iterated integral in the form of a 
simple integral, we can write, by (27): 


x x 
M (x) = E dx J f(x) dx +2P,+M,, (30) 
whence 
aM * 
yo = 8 (2) = fr ()dé+P,, (31) 
0 
d 
ae) = f(a). (32) Fia. 20 


The quantity S(x), equal to the sum of all the external forces acting to the 
left of section N, is called the shear at section N. Equation (31) shows that the 
shear 18 equal to the derivative of the bending moment. 

Equation (32) has the same form as (25), if we replace in the latter the unknown 
function y by M(x) and the right-hand side M(x)/EI by f(x). This substitution 
is of great importance in graphical statics. 


Examples. 1. A beam is constrained at the end O and subjected to a con- 
centrated vertical force P at the end DL (Fig. 20); the weight of the beam can 
be neglected. We have in this case: 


f(x) =0; P) =P; M,;=0; M(x) = (l—2)P,, 


and the equation of equilibrium (25) becomes: 


eT peas 
¥ ay x). 
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The sag must be zero at the constrained end « = 0, and the tangent to 
the bending axis must coincide with OX, i.e. we have the initial conditions: 


Y|xao=O0 and y’|,.,=0, 


so that we find [15]: 


x 


y= (@-ON 77d Hd = 55, (wt - Z). 
0 


The sag at the end LI of the beam is given by: 


PR 
h= y |xnt = SET: 


The supporting reaction will operate only at end O. Noting that continuous 
loading is absent here and that M, =O, we have from equations (28) and 
(29): Ry = Py) = —P (reaction force); M, = IP, (reac- 
tion couple). 

2. We find the curve of bending of a girder, rest- 
ing on two supports A and B (Fig. 21) and subjected 
to a head of water whose level is opposite the upper 
support (dam). The forces acting on the girder here 
amount to (1) the continuously distributed head of water, 
and (2) the reactions at the supports. 

Let 6 be the width of the girder and g be the weight 

Fie, 21 per unit volume of water. If we take a strip of the girder 
of breadth dz at a depth x below the level of the water, 
the head of water at the strip is the weight of a column 

of water with its base equal to the base-area of the strip and its height equal 
to the depth of submersion of the strip, i.e. 


o°b-.dv-2=—kadz (k& = ob). 
Thus we have in this case: f(z) = —kez. 
The problem therefore amounts to investigating the bending of a supported 
beam under the action of continuously distributed loading f(z) = —kz. 


We start by calculating P, and P;, the reactions of the supports. The total 
loading is 


! 
2 
P= J idee. 
2 
0 
The reactions at the supports O and L due to the elementary loading kédé 
are, in accordance with the usual law of levers: 


Bem *) dé and i ae. 
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Hence obviously: 


kE (U—&) ke 2 
pas fast ag=* Lp, Pj=P—Py= <P. 
0 


We have further, by (26): 
t 
MGj== [@-a ed +@~-a) P= 
0 


t 
=—k [ea fab + FP U2) =F et — Pe. 


Differential equation (25) of bending now becomes: 


k 
= 3 3 
Y= Spy w— Pa), (33) 
with the obvious conditions: 
Y|xeo = 95 Y|xap == O- (34) 
The general solution is: 
—k (2x5 [2 43 
0 =r Ge- +0,2+0;). 


Constants C, and (C, are found from conditions (34): 


C,=0; GO, = a is, 
whence finally: 
—k 
= 5 2 3 4x), 
y 360EE (3a 102? 23 +- 7142) 


To find the position and value of maximum deflection we put x = lt, and 
re-write the above expression for y as: 


=n * (315-102 +71) (O<!<)). 


The derivative of the polynomial in brackets: 
15¢4 — 3002 +7 


has only one zero in the interval (0, 1): 


n= |1-2/= -2|/z~o. 519.. 


which corresponds to a maximum for | y |. 
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Maximum deflection thus occurs towards the end Z and not at the centre, 
its value being: 


- ce PES Sle, eh —kI 5.)  — 2.348 Pre 
b= Ylxette = “egy (8H — 108 + Te) ~ Sea 2348 = “Tepe 


17. Lowering the order of a differential equation. We notice a 
number of particular cases in which the order of an equation can be 


lowered. 


1. Let the function y and a certain number of consecutive derivatives 
of y: y’, y", ...,y*"», be excluded from the equation, which has 
the form: 

D(x, y™, yD, 22. yy) = 0. 


We introduce the new variable z = y™, thus lowering the order 
of the equation by k: 
D2, 2,2 564,20) = 0. 
On finding the general solution of the last equation: 
x (2, C1; Oss eee Cn—z)s 
we can find y from the equation: 
y ae p(x, C;, C,, coy Ch—1)s 


which we discussed in [15]. 
2. If the equation does not contain the independent variable z, 
i.e. has the form: 
Py, yy")... y¥) = 0, 
we take y as independent variable and introduce the new function 
p=y. 
If we take p as a function of y, and dependent on @ via y, and use 


the rule for differentiation of a function of a function, we get the 
following expressions for the derivatives of y with respect to 2: 


and it is clear from these that the order of the equation is (n — 1) 
in the new variables. 
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If the transformed equation is integrated: 


PY, C,, C2, ieee Cn-1); 
the general solution of the given equation can be obtained by a quad- 
rature: 
dy = pdx = oy, C,, Cy,..., C1) dz, 


whence: 


dy _ : 
) WG. Us aGny oo oe 


One of the arbitrary constants, C,, appears as an addition to 2, 
which is equivalent to the fact that any integral curve can be displaced 
parallel to OX. . 

3. If the left-hand side of the equation: 


Piz, y,y’,...,.y¥) = 0 


is a homogeneous function [I, 154] of arguments y, y’,..., y™, the 
introduction of a new function u(x) in place of y, given by the formula 


y= Pa dx 


results in an equation of order. (n — 1) for uw. This follows from the 
obvious formulae: 


y’ = oy; ys ee (w’ + u)s... 

and from the fact that, after substituting in the left-hand side of the 
equation, a certain power of the exponential function written above 
can be taken outside (by the condition of homogeneity) and can then 
be cancelled out. The arbitrary constant of the integration in the 
power of e is an arbitrary factor of y. 


Examples. 1, An equation of the form: 
y” = fy) (35) 


belongs to case 2. It can also be integrated directly. We multiply both side 
by 2y’ da = 2dy: 


2y’ y” da = 2f(y) dy. 


The left-hand side is obviously the differential of y’, and integration gives 
us: 


y 
d ere 
y= [%y)dy+C,=AW) +O, whence SY =, WTO; (36) 
Yo 
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We separate the variables and integrate: 
= pre a 
If the initial conditions are: 
Y |xexo = Yos — Y" Ixexg = YO? 
we obtain, on substituting © = x, y = Yo, y’ = y, in (36) and (37): 
CL= yo O,=— 2%, 


and the required solution becomes: 


mam f orth 
Tow )dy+y? 


Let a particle move along the x axis under the action of a force F(x) which 
depends only on the position of the point. The differential equation of motion 
is [13]: 


di? 
Let x, v, be the initial abscissa and initial velocity of the particle at ¢ = 0: 


dz 
= Xo3 _—_— 


x 
f=o dé 


= - 
t=0 


If we multiply both sides of the equation by (dz/dé) dt and integrate, we 
get: 


x x x 
1 dz\? 1 1 dz \2 1 
r™(Z] — mo} = | F (2) de or =™(G) — [F (2) de = 5 mo (38) 
Xe 


The first term on the left-hand side, m(dx/dt)?/2, consists of the kinetic 


x 
energy, and the second torm| — {Fq) az| of the potential energy of the 
Xo 


moving particle; and it follows from (38) that the sum of the kinetic and potential 
energies remains constant throughout the motion. We obtain the relationship 
between 2 and ¢ by solving (38) with respect to dt and integrating. 

2. If the bending of a beam is too large to allow for the second derivative 
y” being taken instead of the curvature [16], we have to take the accurate 
equation (24) instead of the approximate equation (25). Our problem now 
amounts to the following: to find the curve whose curvature is a given function 


of the abscissa, 


= 9 (2). 92) 
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This is a second order differential equation: 


y" 
+ vpn = Pe 


On writing p = y’, we get a first order differential equation with variables 
separable: 
dp 
Us py PGS 
and integration gives us: 


x 
Pp 
—==__— dz C. ’ 
TF Jew +, 
whence 
x 
§ g(a) dx + O, 
4 = y(z) (40) 
ede = ae ee 
1—[ J o(z)de+¢,}* 
and finally: ; 


y = § p(x) dz + C,. 


For the case when the beam is supported rigidly at the end x = 0 and is 
subjected to concentrated loading at the other end # = l, we have [16]: 


The equation becomes 


yy 
(1 + y’?)8/a 
with the initial conditions: 


= 2k(l — 2), 


Ylxeg == 9; Y’lxag = 0. 


On setting zx, = 0 in (40), we must also set C, = 0 by the second initial 
condition, so that we now have: 


x 
2k(l — x) d 
dy ‘ ( eet Bb — (l— 2)? 


7 x ~* =e se 
Ji-fee— aarp 


ee eee a(2t — x) 
V1 — ka? (21 — 2)? 


(41) 


We find y by integrating again and using the condition y |,_. = 0: 


x 


v= (5 x(2l — a) 22-2) ogg 
1 — k? a? (21 — 2x)? x)? 
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The integral written is not expressible in terms of elementary functions. 
The curve corresponding to equation (41) is called an elastic curve. 
3. We take the equation: 


at yy” = (y — ay’), 
both sides of which are homogeneous functions of y, y’, y”. On substituting 
y= est > 


a? (u’ + wu?) = (1 — ru), 


we get: 


which gives us the linear equation for wu: 


2 1 
‘4+—u--—-=0. 
ie x “ x 


Integration of this latter gives: 
usa? (C,+2)=C,2%+4 271. 


On substituting for u in the expression for y, we get: 
y= eC, x-1+ logx+C 
or 
| , y =C, rex}, 
where we have written C, = e© and replaced (—C,) by C,. 
18. Systems of ordinary differential equations. A system o1 7 first 


order equations with n unknown functions has the form, on solving 
with respect to the derivatives: 


. 
ers 

ae 

SUE fa (0, Ya Yor «+ Yn) | (42) 


d 
in = CZ Yrs Yass +++ Yn): | 
An existence and uniqueness theorem is valid as in the case of a single 


equation: tf 
fi(Us Yrs Yor. ees Fe (i= I, 2,. . ., 7) 


are single-valued functions of their arguments, continuous for all x 
near x, and all y, near y$°, and with continuous first order partial 
derivatives with respect to y;, there exists one and only one solution of 
sysiem (42), 

Yi = 0; (2), 
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satisfying the initial conditions: 


yy Fee = ys Ye =a = yO; ~293 Un (ge —_ yD . (43) 


We can vary the y{ in the initial conditions, so that the general 
solution of system (42) contains n arbitrary constants. Instead of 
appearing in the solution as initial values f°, the arbitrary constants 
can also appear in the general form: 


¥i = Yi (z, C1, Cs, ssh es C,) (4 ri 1, 2,. ees n). (44) 
We obtain particular solutions of system (42) on assigning definite 
numerical values to the arbitrary constants C,, C,, ..., C,. To isolate 


the solution satisfying conditions (43) from this family, we have to 
determine the arbitrary constants from the equations 


y a (Zo; C;, C2, sey Cn) (i =1,2,... »n) (441) 


and substitute the values obtained in (44). 

On solving equations (44) with respect to the arbitrary constants, 
we obtain formulae which give the general solution of the system in 
the form: 


Pi (Us Yi» Yore oes Yn) = OC; = 1,2,..., 2), (45) 
with the essential proviso that these equations are soluble with 
respect to Y,, Y, --+, Yn. Any equation of set (45) is called an integral 


of system (42), and 7 such integrals have to be found to make up 
the general solution of the system; thus it follows that equations (45) 

must be soluble with respect to y,, Ya ---; Yn. 
We can re-write system (42) as a series of proportions: 

a dy, a dy, = 
dz aa i (x, Yrs Yare +> Yn) - he (2, Yp Yass ++ Yn) = 
= eres, eee 
fr (2s Yys Yare s+ Yn) * 

On multiplying all the denominators by the same factor, we get 
a function of variables 2, y,, ¥, ..., Yn instead of unity in the denomi- 
nator of the first fraction. If we denote the variables as 2,, 2, ..., 


In; In+4, for the sake of symmetry, the system of differential equations 
(42) can be written in the form 


(46) 


dz, day dry, dtn,41 (47) 
xX; 7 X, Te P= Xn ~ Rae. 


where X,, Xo, .--, Xn, Xn4, are given functions of variables 2, 
La, +++, Xn, In4,. The symmetry of the new form (47) of system (42) 
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is convenient for later discussions. In particular, which of the (n ++ 1) 
variables 21, XY, ..-, 24, is to be taken as independent variable is no 
longer fixed with (47). The integrals (45) of the system become in 
the new notation: 


Pi (24, Lo; Ln41) = C; G= 1, 2, o8 eg n). (48) 


When the number of the arbitrary constants that appear in the 
solution (44) is determined, there must be no question of lowering 
this number. For instance, the three arbitrary constants in the 
formulae 


Y, = (Cy + C,)x+ Cs; Yo = Csa?; yy = 2? + Ctr +0,+C, 


can be reduced to two by putting C, + C, =C. The criterion for the 
impossibility of such reduction and for equations (44) giving the 
general solution of the system, consists in our being able to satisfy 
any initial conditions by suitable choice of arbitrary constants, 
ie. in that system (44,) is soluble with respect to C,,C,, ...,Ch 
for any choice of the initial values yo of the required functions. We 
assume here that the right-hand sides of equations (42) satisfy the 
conditions mentioned above. 

We now turn to a more detailed consideration of the integrals of 
the system. Suppose that we have k integrals of system (47): 


9; (23; 9; ewes nai) = CO; (t= 1, 2, oe k). (49) 


The functions 9,({%,, 2%, ---, Un4,) themselves, and not the equations 
(49), are sometimes referred to as integrals of the system, ie. a 
function 9(2,, V, ---+, Zn4,) ts called an integral of the system if tt becomes 
a constant on substituting in it any solution of the system. Of course 
it is assumed here that (2, Va, -.-,%n41) is not itself a constant. 
Since we can have what initial conditions we please for the solution, 
the values of this constant can be taken arbitrarily. If we make up 
an arbitrary function F(9,, %,..-, 9) of the left-hand sides of 
equations (49), substitution of any solution of the system will make 
all the g;, and therefore the new function, constant, i.e. in addition 
to integrals (49) we have the integral 


F (9,, Por sess Pr) =C, (50) 


where F is an arbitrary function of its arguments. In other words: 
an arbitrary function of any integrals of the system is also an integral 
of the system. Equation (50) is not a new integral, being a consequence 
of integrals (49). 
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Suppose we have n integrals (48) of system (47). They are said to 
be independent, if equations (48) can be solved with respect to any n 
of the variables 2,, 2%, ..., %4,. Such a solution gives us n functions 
of a single independent variable, i.e. formulae similar to (44), the 
formulae being solved with respect to the arbitrary constants in the 
form (48), i.e. n independent integrals (48) of the system are equivalent 
to the general solution of the system. It can be shown that the con- 
dition for the integrals (48) to be independent is equivalent to there 
being no one integral which is a consequence of the rest in the sense 
indicated above, or that there exists between the left-hand sides of 
equations (48) no relationship of the form 


D(H, Por sees Pn) = 0, 


which is an identity with respect to 2, %, ..., Un4y- 


We have given no test in the above by which we might judge whether integrals 
(48) are independent. Take the case n = 2: 


P1 (Ly, Lg, Tz) = Cy; Gy (Ty, Ly, Tz) = Cy. (51) 


If we recall the implicit function theorem of [I, 159], we can say that a 
sufficient condition for equations (51) to be soluble with respect to 2, and 
xz; is that the expression 

OP, OP, 9, OMe 
Ayes Xs (Py) P2) = Ox, ax, ars Oz, “Ox, 
should differ from zero. Similar statements apply as regards 23, 7, and 2, 2. 
Assuming that 9, and 9, and their first order derivatives are continuous, it 
can be shown that the necessary and sufficient condition for the independence 
of integrals (51) is that at least one of the expressions 


Ay,» xs (Pr P2)s Ax, xi (Pr> P2)> A549 x2 (Par Pa) 


should not be identically zero. We discuss in Volume III the question of the 
independence of a system of functions with any number of variables. 


19. Examples. 1. We take the system: 


dz dy dz 
ae ye EY) 
On cancelling out 1/z in the equation 
Bes 
TZ Ye 


we obtain an equation with separable variables, integration of which gives: 


log x = logy — C, ie. log = ; 
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which is equivalent to 
y 
“_ = C; £ 


We take as the second equation of the system 
dea 


az — (at + y?) 
and use the solution obtained to substitute in it y = C, 2. We have on cancel- 
ling out Ifa: 
dz dz 


= * 2 a 
Pe C0 ee a a 


Integration gives: 


or, on substituting OC, = y/z: 
2 + y? + 22 = C,. 


which is the second solution of the system. 
The two solutions of the system are therefore: 


=C; aty?+ 2=C). (53) 


ais 


2. The system of differential equations of motion of a material particle of 
mass m under the action of a given force has the form: 


d2x . dty ; d2z 


aa 3 mae = ¥5 mye 4 (54) 


where X, Y,Z, the projections of the force on the coordinate axes, are dependent 
on time, the position of the particle, and its velocity, i.e. on the variables 
t, @, Y, 2, @’, y’, 2’. 

On taking the derivatives x’, y’,z’ of x, y, z with respect to ¢ as the unknowns, 
system (54) leads to the system of six first order equations: 
dz’ 


dy’ ; a 
=X; ma = ¥5 m7 = 4. 


—- = 7": dy », Gz _ m a. 
de? de ae dt 


The general solution of this system contains six arbitrary constants, the 
determination of which requires the position of the particle and its velocity 
to be specified at the initial instant. 

The following three equations follow from equations (54): 


2 2. 
m( ee —2Z St) = yz -e¥ 


Yak di 
2. 2. 
(: Se - 2-3) =2X —aZ 


d’y data 
m(e shy di? )=2Y —ux, 
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which can obviously be written in the form: 


my dz —2<b) = yw 


dt dt at 

d dz dz 

sae Picci aneelre, abaecdln oem ra 55 
dt m(: di x wT) 2X ~—a2Z (55) 
d dy dz )\ __ _ 

a ™(# a Y ar) =F ux: 


Let the force be centralized, i.e. always pass through some fixed point, 
called the centre, which we take as origin. Since the projections of a vector 
are proportional to its direction cosines, and the vector in the present case 
passes through the origin and the point (2, y, z), we have 

2 eS 

zZ y 2 
the right-hand sides of equations (55) now vanish, and we have the three integrals 
of system (54): 


dz dy\_ aA, dx dz)... 
my di * de Jaen m(a de” a) = Cx 
(56) 


dy an 
mn (= ar —u-Gr }=ey 


They express the fact, familiar in mechanics, that the areal velocity of the 
projections of the moving particle on the coordinate planes is constant. 
It follows from equations (56) that 


C,2+C,y+C,z=0, 


whence it is evident that the trajectory is a plane curve. The plane of the 
trajectory is obviously determined by the centre of the force and by the velocity 
vector at the initial instant. 

Now let X, Y, Z be partial derivatives of some function U, depending on 
x, y, z. We call U the potential of the force, whilst (— U) is the potential energy 
of the particle: 


0U 0U 0U 
ox’ x= Oy’ fis Oz 
If we multiply the equations 
da oO . dt 0. d?z 0U 


ae te an oy) ar a 
by dx/dt, dy/dt, dz/dt and add, we get: 


m (Se +. dz d?z\ dU 
dt di? dit” (dé dt ° dé } oe 


or 
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whence we obtain the integral 


T—-U=C, (57) 


m dv \? dy \2 dz)? 1 
- = +(e) + (4) + (ar) - pe 
is the kinetic energy of the particle. 
Equation (57) expresses the fact that the sum of the kinetic energy 7 and 
the potential energy (—U) is constant throughout the time of the motion. 
3. We consider a system of n particles, inter-related in such a way that the 


coordinates of any given particle are defined as functions of the independent 
parameters 4), Q:, ---,Q,, and of time ?: 


where 


X= Pi (Mrs Gore Vo 3 YE= Vi (Is ove Go 3% = OF (Gas Tere Ur B) 
($212,004, 2). (58) 


Let the system be acted on by forces of potential U, depending only on the 
position of the particles; then the projections X;, Y;, Z;. of the forces acting 
on the ith particle on the coordinate axes, are the partial derivatives of U 
with respect to a;, y;, 2;. Let the masses of the particles be m,, mz, ... mp. 
By using equations (58), we can write the kinetic energy: 


n 
-_ my da; 7 ( dy; y ( dz; \ 
= 2 2 ( ac} ae dt oy dt j 
and the function U, in terms of parameters q,, qd, -.-, 9%, the motion of the 
system being then defined, as is well known from mechanics, by the following 
Lagrangian equations: 
d ( oT } oT 0U 


‘dt (gg) 89, gs 


The function Tf is clearly a second degree polynomial in the derivatives 
% Gy» ..+,% Of the parameters with respect to time, and (59) consists of k 
second order equations, which is equivalent to 2k first order equations; inte- 
gration of equations (59) gives us expressions for the g, as functions of ¢ and 
of 2k arbitrary constants. 

Let us suppose that equations (58) do not contain ¢. Then ¢ will also be absent 
from T and U. We multiply equations (59) by qj, qi,» .++5 Q, respectively and 
add: 


(s =1,2,...,k) (59) 


k d (22 3 oT dU 
, me pal ec 60 
p> 9 “ae | Gq ) 2 48 “Gq, dt Ao) 


We notice the obvious equality: 


Sa ase 
Tj, 19,’ | Ss 
pal de \ dg5 s=1 


k k 
» OT 1, oF 
28 ge ~ 28 “OG, 
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In the present case, 7’ is a homogeneous polynomial in g, and 
‘, or 
$ ao = 2T, 
Pp i 0gs 


by Euler’s theorem regarding homogeneous functions [I, 154]. Hence 


ei vl OF) Sq OE no ST _ AP _ oP 
2% a (ae a8 0 ~~ di dt at’ 
and (60) gives us: 

dT aU 

dt = dt’ 


whence the integral of (59) is obtained (total energy integral): 
T—U=C. 


4. Knowledge of the integral of the differential equations of motion of a 
system sometimes enables us to solve the problem of the stability of small 
oscillations of the system about the position of equilibrium. We state the 
problem mathematically whilst simplifying the discussion by confining ourselves 
to the case of three unknowns 2, y, z, which satisfy the system of differential 
equations:T 


2 =X; Su = Y; sues = Z, (61) 


where X, Y, Z are known functions of z, y, z, and ¢, vanishing for 
e=y=2=0. (62) 


With this, system (61) has the obvious solution (62), which corresponds to 
the position of equilibrium. The position of equilibrium for simply solution 
(62)] is said to be stable if, for any given positive «, there exists an 7 such that, 
for any solution of system (61) satisfying the initial conditions: 


Llpng = %3  Ylteo = Yos Altao = 20 


we have 
lx], |yj, and |z|<e, (63) 


provided only that 
[zol, lyol and |z5| <7. (64) 
Let system (61) have an integral 
9(2, y, z) =C, (65) 


not containing ¢, and such that the function p(x, y, z) has a maximum or a 
minimum for «= y = z= 0. We show that, with this, the position of equi- 


{+ There are six unknowns in the case of the motion of a single material 
particle. 
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librium is stable. By changing the sign of ¢ if necessary, we can assume that it 
has a minimum; and by adding a constant to y, we can assume that the minimum 
is zero. 

Function gy now vanishes at the point x = y = z = 0 and is positive at all 
points (x,y,z) near to, but not at, (0, 0,0). We take a cube 6, with centre 
at the origin and with a side of length 2¢. The continuous function 9 is positive 
at the surface of the cube and therefore attains a least positive value m, so 
that over all the surface 


g>m>o0. (66) 


We now take a concentric cube On» about the origin, with length of side 
2n, such that the inequality is valid within the cube 


Pom, (67) 


which is possible since ¢(0, 0, 0) = 0. Let the point (x, y, z) be situated inside 
cube 6, at the initial instant, i.e. condition (64) is fulfilled. Inequality (67) 
will be valid not only at the initial instant, but throughout the time of the 
motion. By (65), in fact, m preserves the constant value C during the motion. 
But given this fact, point (a, y, z) cannot cross the boundary of cube 6, during 
the motion, since inequality (66) must apply at the boundary, which contra- 
dicts (67); condition (63) must thus be satisfied for all ¢ > 0, which is what 
we required to prove. 

The unknowns w, y, z can be any geometrical or mechanical values, and 
we only considered them as the coordinates of a point for the sake of clarity 
of proof. Suppose, for instance, that 7’ and U in equations (59) do not contain 
time ¢, so that the total energy integral is valid. Let the equations apply for 
q; = 0 (# = 1,2, ...,k): 


aU OU CC _ 80 _ 0 
Og, 89g 
Equations (59) now have the evident solution: 
9s = 9s = 0, (68) 


to which the position of equilibrium of the system corresponds. If it also happens 
that the potential energy (—U) is a minimum for the g, = 0, we can assert 
that (7’ — U) is also a minimum for values (68), since 7, which cannot be 
negative, now vanishes, i.e. is also a minimum. Hence we see that the position 
of equilibrium corresponding to minimum potential energy is stable with respect 
to the g, and gq, (Lagrange—Dirichlet theorem). 


20. Systems of equations and equations of higher orders. We con- 
sider the relationship between a system of first order differential 
equations and asingle higher order equation. If we have, for example, 
one differential equation of the third order: 


YO =ERY YW), 
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we can replace it on writing y= 4%, y’ = yy” = Yy, by a system 
of three equations of the first order: 


Sh = yyy He = y53 os = f(©, 1. Ya Ys)- 


We have already carried out a similar substitution in [14]. Likewise, 
if we are given a system of two second order equations, for instance: 


y” =f, (x, Y, Y's 2, z')3 "= fe (x,y, y’, @, z’), 
where y and z are required as functions of z, we can replace this by a 
system of four first order equations; here we introduce the four 
required functions: y = y%; y’ = Y23 2 = Yg3 2’ = Y4. 
The first system above can be written in the form: 


d dy 
Ph me Yas EE = fy (2, Yas Yas Yas Ya) 
dy, d 


a ee a = fe (©, Yi, Yo Ys» Ya)- 


Conversely, we show that integration of a system can in general 
lead to integration of a single higher order equation. We shall only 
consider the case of a system of three first order equations solved 
with respect to the derivatives: 


Y= Ys Yo ¥s)s Yo=fe(Z, Yr» Yo Ys); 
(69) 
Y3=fs(%, Yr, Yo» Ys)- 


Let the first equation contain y,, and let us solve for this: 
Yo = 1 (2, Yr, Yr Ys) (70) 


On substituting in the remaining two equations of the system 
we shall obtain equations of the form: 


du Oe 


0 (] re] , 
“at tan oi ie ave aa Ys +4 yi, Yi = F2(2Z, Ys Yr Ys) 3 


Y3 = ¥3(%, Yp Yr Ys)- 


On substituting for yg from the second equation in the first, then 
solving the first equation for yj, we get a system of two equations 
with two required functions y, and y;, of the form: 


=P(%, Yr Ys Ya)i Yo= V(Z Yr Yu Ys)- (71) 
Let the first equation contain y,; we solve for this and get 


Ys = 3 (%, Y1, YL Yi); (72) 
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on substituting in the second of equations (71), we obtain a third 
order equation in y,, which may be written as: 


Yi F(x, Ys Y Yi)- (73) 
Suppose that we have managed to integrate this equation: 
Yy = P(x, Cy, Cy, Cs). 


We obtain y;, on substituting in equation (72); if we then sub- 
stitute in (70), we obtain y,, without further integration. If the first 
of equations (71) does not contain y,, we already have a second order 
equation for y,, and its general solution will contain two arbitrary 
constants. On substituting this general solution in the second of 
equations (71), we get a first order equation for y,, and integration 
of this introduces a third arbitrary constant. Finally, y, is determined 
from (70) without further integration. 


21. Linear partial differential equations. We have so far considered 
differential equations containing derivatives of functions of a single 
independent variable. As already mentioned, such equations are 
called ordinary differential equations. We now consider a class of 
partial differential equations which is directly related to the theory 
of systems of ordinary differential equations. 

We return to the system of differential equations (47): 


da, pas dx, a oe (74) 
x, x; Xnvr 
An equation 
P(X Ly ++ +5 Mayi1) = C 


or a function (x, 2%, ..-, %m4,), not identically constant, is called an 
integral of system (74) if, on substituting in it any solution of the 
system obtained in accordance with the existence and uniqueness 
theorem, we obtain a constant. 

Thus, let x, be the independent variable, and 2, Xs, ..., Xn4, be 
functions of x, representing a solution of system (74). A constant 
must be obtained on substituting these functions in the expression 
Y(X,, La »+ +, Un4y), ie. the independent variable must go out as a 
result of substitution; hence the total differential with respect to 2, 
must be equal to zero [I, 69]: 

Op op dz, dp dz, 


Op dtpi1 
ox, I Ox, da, Ox, da, qeekacy 7 


<=); 
Ofni1 dx, 
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or 


) 0 
Gay ts + Ga dy +. +3 ~ dttny1 = 0. (75) 


But the differentials dz, must be aa to the X,, since we 
have substituted a solution of system (74); hence we obtain the 
following equation for y, on replacing the dz, in (75) by the pro- 
portional X,: 


Gat Xie cee ee Ania = ee =0. (76) 


The function oe Dis sas! a a must errs this equation inde- 
pendently of the precise nature of the solution of system (74) that 
we have substituted in the function. If we take all the solutions of 
(74), we can give variables 2, 2, ..-., %,4, whatever values we please, 
in view of the arbitrariness of the initial conditions in the existence 
and uniqueness theorem, i.e. (2, 2, .--, Yn4,) must satisfy equation 
(76) as an identity in (x, %, ..., 2n4,). Hence we obtain the following 
theorem. 

THEOREM. If 9(%, %, -.-,%n41) =C is an integral of system (74), 
the function (%, %,---,%n4,) must satisfy the partial differential 
equation (76). 

The converse is easily proved. 

THEOREM. If (X,Y, ..-;%n4i) ts any solution of equation (76), 
P21, La) +--+» Un4,) = C is an integral of system (74). 

We need only substitute any solution of system (74) in y(a, 2%, ..., 
Xn4,) and take the total differential: 


Uy (1, Lay +++, Uayi) = ae 7 dt + a ae Pda, +.. aan i F— dant: 


Since a solution has been substituted, the dx, can be ais by 
the proportional X, by (74), ie. we write dv, = 1 X;, where / is a 
coefficient of proportionality. Hence: 


dep (2, tay ++ Saga) = A(X Go t+ Ma Ge +. + Xa Geer): 


But by hypothesis, ¢ satisfies equation (76) identically in x, x, ..., 
Trt, So that dy(x,, xX, ...,%n4,) = 0. The expression for the first 
order differential is independent of whether the variables are inde- 
pendent or not [I, 153]. In the present case, after substituting a 
solution of the system, will be a function of a single independent 
variable, say 2,; the differential of the function » was equal to zero, 
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i.e. the derivative with respect to 2x, (after substitution) is identically 
zero, so that y no longer depends on 2, i.e. is constant. It follows 
from this that ¢ is an integral of the system, which is what we required 
to prove. 

The two theorems just proved establish the equivalence of an 
integral of system (74) and a solution of the partial differential equa- 
tion (76). If 


9, = Cy; Pg= Cg; ...3 Qe = C; 


are k integrals of the system, the arbitrary function F(9,, 9, ..-, Px) 
is also an integral of the system, as we have seen, and we can therefore 
assert that an arbitrary function of any solutions of equation (76) is 
also a solution of the equation. If 


Py (Lys ay - +0) Ungi) = Cys -0 65 Pally Ley ++) Lagi) = COC, (77) 


are n independent integrals of system (74), the arbitrary function 
FQ, Yo +++) Pn) 18 a solution of equation (76). 

This can be verified directly by substituting » = F(9,, 9, ---, Gn) 
in equation (76) and noting the fact that functions 9g, g., ..-, Qn 
satisfy the equation. We do not dwell on the proof of the fact that 
this is the general solution of equation (76). The following rule is 
obtained for integrating (76): to find the general solution of the linear 
partial differential equation (76), we must form the corresponding 
system of ordinary differential equations (74) then obtain n independent 
integrals (77) for the system, the general solution of (76) ts then 


P= F (Gy, Pa «+++ Pn)» 


where F is an arbitrary function of its n arguments. 

A linear partial differential equation of the form (76) has two 
characteristics: its coefficients X; do not contain the required function 
g and its free term is zero. The general case of a linear equation has 
the form 


Y, = a Yow ee ia Y na se 2 Ya = = 0, (78) 


where Y,, Yo, ..., Yn4, contain x, 2%, ...,%, and gy. We seek the 
family of solutions of equation (78) as the implicit function 


@ (2, Xa; eeeys Xn y) a C, (79,) 
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where C is an arbitrary constant. By the rule for differentiation of 
implicit functions: 


(eJe0) 
Op Oy 
“Or, Cw’ 
“Op 


on substituting in (78), we get the equation for : 
0 ] Ow dw 
Vig t Yaa ee Yn, + Yat gp = 9» (795) 


which has the two characteristics indicated above. We note that the 
variables 2, %, ..., Zn, p can have any values in view of the arbitra- 
riness of C in (79,), and hence it follows, as above, that equation (79,) 
must be satisfied identically with respect to 2, %, ..., 2p, Q. Its 
solution leads to integration of the corresponding system of ordinary 
equations. Having found @, (79,) gives us y. It can be shown that, 
given certain general assumptions regarding the Y,, all the solutions 
of equation (78) can be found in this way. 

We notice that the general solution of a partial differential equation 
contains an arbitrary function, whilst only arbitrary constants appear 
in the general solutions of ordinary differential equations. 

We consider linear partial differential equations in more detail in 
Volume IV, andestablish the corresponding existence and uniqueness 
theorem. 


22. Geometrical interpretation. We give a geometrical interpretation 
of the above theory in the case of three variables. Suppose we have a 
tangent field in three-dimensional space, i.e. a direction is defined 
for each point of the space. On taking any system of rectilinear 
axes, every direction (or tangent) is defined by three numbers, 
proportional to the direction cosines of the tangent, i.e. the cosines 
of the angles formed by the tangent with the coordinate axes. Generally 
speaking, we have different tangents at different points, and the 
complete tangent field is defined by three functions: 


u(x, y, 2), v(x, y, 2), wa, ¥, 2), (80) 


such that the direction cosines of the tangent at a given point (z, y, z) 
are proportional to magnitudes (80). 

We consider the same problem as in the case of a first order equation, 
that of finding the curves in space whose tangents are those defined 
by the field. We know from [I, 160] that the direction cosines of a 
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tangent are proportional to dz, dy, dz, whilst if two directions coin- 
cide, quantities proportional to their direction cosines must themselves 
be proportional, i.e. we have the following system of differential 
equations for obtaining the required curves in space: 


da _ dy _ dz 
u(t, yz) 0%, Y, 2) we, y, 2) ° 


(81) 


Integration of this system amounts to finding its two independent 
integrals: 


1 (x, y; z) ai Ci; P2 (2, Y, z= Ce, ? (82) 


i.e. such that equations (82) are soluble with respect to any two 
variables. These two equations define a certain curve in space [I, 160]; 
we obtain a family of integral curves of system (81) on assigning 
various numerical values to C, and C,. Initial conditions amount to 
specifying that the required curve should pass through a given point 
(Zo, Yo, 29). The arbitrary constants C,, C, are determined by the initial 
conditions. 

We now turn to the geometrical interpretation of the linear partial 
differential equation. We again take functions (80) as defining a 
certain tangent field, as above. It is required to find a surface such 
that, given any point of it, the corresponding tangent plane contains 
the direction defined by the field at the point. Let the equation of a 
family of the required surfaces be: 


yp (a, VE 2) = C. 


From [I, 160], the direction cosines of normals to these surfaces are 
proportional to d¢/dx, dg/dy, dg/dz, whilst the direction of the normal 
must be perpendicular to the direction defined by magnitudes (80), in 
order that this latter may lie in the tangent plane. We apply the usual 
condition for two lines to be perpendicular [I, 160], and obtain a 
linear partial differential equation for determining ¢: 


) 0 0 
ule, y, 2) Ge- + Om, Ys 2) +(e, Y, 2) r= 0. (83) 


The system of ordinary differential equations corresponding to this 
last equation is (81), so that the general solution of (83) has the form: 


p = F(; Ys), 


whilst the general equation of the required surfaces is 


F (91; %2) = 9, (84) 
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where F is an arbitrary function of its arguments. We do not need to 
write an arbitrary constant C in view of the arbitrariness of func- 
tion F, whilst gy, and g, are the two independent integrals (82) of 
system (81). If we make a definite choice of function F’, surface (84) 
will evidently be the locus of the integral curves of system (81) on 
which the values of the constants in equations (82) are connected by 
the relationship: 

F(C,, C,) = 0. (85) 


The solution of equation (83) is generally speaking made precise 
if we stipulate that the required surface should pass through a given 
curve in space (L). The stipulation represents initial conditions for 
partial differential equation (83). The required surface will evidently 
be composed of the integral curves of system (81) which start from 
points of the curve (L), i.e. the initial conditions of which are deter- 
mined by the coordinates of points of (Z). We obtain a definite surface 
in this way, in view of the existence and uniqueness theorem for 
system (81). This excludes the case when (ZL) is itself an integral 
curve of system (81), when the above procedure leads us to (L) itself 
and not to a surface. 

It can be shown that in general an infinite set of surfaces g = 0 
passes through the curve (L), where ¢ satisfies equation (83). A de- 
tailed discussion will be found in Volume IV. 

Let the equation of (Z) be given as a set of two equations: 


Y1(@,Y,2) = 0; Yo (zy, z) = 0. (86) 


If we eliminate variables xv, y, z from the four equations (82) and 
(86), we obtain a relationship between C, and C, which, by (85), 
also determines the form that function F must take in order that equa- 
tion (84) may give the required surface passing through curve (86). 


23. Examples. 1. We consider the partial differential equation: 


dy Op 
Ox Oz 


xz + yz oe — (x? + y?) =0Q. (87) 


The corresponding system of ordinary differential equations is: 


dx dy _ dz 

we ye Ee a 
We found its two independent integrals in [19] above: 

Re see Cy e+ y% + 22=—C,. (89) 
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The first equation gives a family of planes passing through the z axis, whilst 
the second gives a family of spheres with centres at the origin. The integral 
curves of system (88) will be a family of circles lying in these planes with their 
centres at the origin. The general solution of equation (87) is 


p= P(L, weyte). (90) 


where F' is an arbitrary function of its two arguments. Let us find the form 
of F such that the surface 


(4, at yt +24) =0 (91) 
passes through the straight line 


e@=1; y=z. (92) 
We eliminate «, y and z from equations (89) and (92). The first of equations 
(89) gives, together with (92): 
w=1; y=Cy 2=0,; 
substitution in the second of equations (89) now gives the relationship between 
C, and C,: 
14+2C7-—C,=0, ie. F(C,,C,) =1+4 20] —C,. 


With this form of function F’, (91) becomes the equation of the required 
surface: 


1420, —(e@tyi+2)=0 or w+ 2y? — we? + y? 4 22) =0. 


2. Let the tangent field defined by a system of differential equations be 
such that its direction is the same at all points of space. Let (a, 6, c) be numbers 
proportional to the directioncosines of this fixed direction. The system of 
differential equations will be: 


dx dy dz 


or cdxw—adz=0; cdy—bdz=0, 
a b Cc 


which yields at once the two integrals: 
cx —az=C,; cy— bz =C,. 


The integral curves are obviously parallel straight lines with the fixed direc- 
tion referred to. The corresponding partial differential equation 


BO, SoG OP se ie OP He (93) 


defines the surfaces g(x, y,z) = 0, representing the locus of certain of these 
straight lines, i.e. (93) is the equation of certain cylindrical surfaces. Its general 
solution has the form: 


y = F(cx — az, cy — 02), 
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where F is an arbitrary function, and the general equation of the cylindrical 
surfaces whose generators have the fixed direction is 


F (cx — az, cy — bz) =0. 


3. Let the tangent field be such that its direction at any given point 
M(a, y, z) coincides with the direction of the radius vector from a fixed point 
A(a, b, c) to the point M(a, y, z). The projections of the vector on the coordinate 
axes are 

x—a, y—b, z-e 
and these quantities are therefore proportional to the direction cosines of the 
given direction at M. The corresponding system of differential equations is 


dx dy dz 


x—a y—b  z-c° 


and we have the two obvious integrals: 


It is geometrically obvious that the family of straight lines passing through 
A(a, b, c) is a family of integral curves. The corresponding partial differential 
equation 
Op 
dy 
defines conical surfaces with vertex at A, the general equation of these surfaces 


being 
r(== y— |= 
z—-c ’ zg~ceJj ” 


b) 


where F is an arbitrary function of its two arguments. 

We remark that generally only one conical surface can be drawn through 
@ given curve in space (LZ), generated by the radius vectors from the point A 
to points of (L). If, however, (L) is one of the integral curves of the system, 
ie. is a straight line passing through the point A, an infinite set of conical 
surfaces can be drawn to contain (L). 

4, We take another system of differential equations of the form: 


da dy dz 
a ee 94 
cy — bz az — cx ba — ay (2) 
On equating all three ratios to the differential dt of a new variable t, we can 
write: 
dx = (cy — bz) dt; dy = (az — cx) dt; dz = (bx — ay) dt. (95) 


Hence two equations are easily obtained, integrable directly. The first equation 
is obtained by multiplying equations (95) respectively by a, b, ¢ and adding, 
whilst for the second we multiply equations (95) by x, y, z respectively then 
add. This gives us the two equations: 
adw+bdy+edz=0, xrdx+ydy+zdz=0, 
integration of which yields the two integrals of the system: 
ax +by+cz=C, @pay?+227= CG. (96) 
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The first integral gives a family of parallel planes, the direction cosines 
of the normals to which are proportional to the numbers (a, b, c). The second 
integral gives a family of spheres with centres at the origin. The intersections 
of these planes and spheres represent the family of integral curves of system 
(94), which evidently consists of circles lying on the planes and with centres 
on the straight line 


es ee 
par aire. (97) 


which in turn passes through the origin and is perpendicular to all the planes. 
It can easily be shown that the corresponding partial differential equation 


Op Op = op 
(cy — bz) aEt + (az — cx) aye +- (bu — ay) goo 0 


defines the surfaces of revolution which have (97) as axis of revolution, the 
general equation of these surfaces being 


Faw + by +cez, x2? 4 y?+ 2?) =0, 


where F' is an arbitrary function of its two arguments. We remark that the 
form of the denominators in system (97) could be obtained from geometrical 
considerations by suitably specifying the tangent field as was done in pre- 
vious examples. 

5. The problem of orthogonal trajectories in space leads to a linear partial 
differential equation. Suppose we are given a family of surfaces 


@ (x, Ys 2) = 0, (98) 


dependent on the parameter C, so that, in general, one and only one surface 
of the family passes through every point in space. We require to find the 


surface 
(x, y, 2) =C,, (99) 


which intersects all the surfaces (98) at right angles. The condition that the 
normals to surfaces (99) and (98) should be perpendicular gives us a linear partial 
differential equation for the required function 9: 


dw Op Ow Op 0m Op 


Oe On OF OF 6 Oe ee 


The corresponding system of ordinary equations: 


de dy dz 
dw §=©60d00———“‘i«i« Gm) 
0x oy Oz 


defines the curves, whose tangents at every point are normal to surfaces (98) 
passing through the point concerned. If 


9, (%,Y,2)=Cy; Pe (2, Y, 2%) = Cy 


are two independent integrals of system (100), the equation of the required 


surfaces has the form: 
F (Py 2) = 9. 


CHAPTER II 


LINEAR DIFFERENTIAL EQUATIONS. 
SUPPLEMENTARY REMARKS ON THE THEORY 
OF DIFFERENTIAL EQUATIONS 


§ 3. General theory; 
equations with constant coefficients 


24. Linear homogeneous equations of the second order. The simplest 
part of the theory of differential equations is that dealing with linear 
equations; these have received the most detailed treatment and are 
the most commonly encountered in applications. We dealt with the 
solution of linear equations of the first order in [4]. We consider 
linear equations of any order in the present chapter, starting with 
those of the second order. 

An equation of the form 


Py)=y" + p(z)y’ + q(x) y=0, (1) 


is called a linear homogeneous equation of the second order, where 
the left-hand side is denoted by P(y) for brevity. 

It follows from the linearity of P(y) with respect to the function y 
and its derivatives that, given arbitrary constants C, C, and C,, 


P(Cy) = CP(y)s, P(Ciy, + Cz ye) = Cy Ply) + Cz Plye). 


If y = y, is a solution of the equation, P(y,) = 0, and obviously 
P(Cy,) = 0, so that y = Cy, is also a solution. Similarly, if y, and y, 
are solutions, 


y=Ciy, + Crys (2) 


is also a solution, with arbitrary constants C,, C,. Thus, further solutions 
of the linear homogeneous equation (1) can be obtained by multiplying 
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existing solutions by arbitrary constants and adding. It is obvious that: 
linear homogeneous equations of any order will possess the same 
property. When we refer below to a solution of equation (1), it will 
be assumed to differ from the trivial solution y = 0. 

The existence and uniqueness theorem can be stated very simply 
for equation (1), as we prove in a later paragraph: if the functions 
p(x) and q(x) are continuous in the interval a< xu <b, and if x, is 
any x belonging to the interval, there exists one and only one solution 
of equation (1) satisfying the initial conditions 


ee = 9 Aen = Yor 


where y, and yo are any given numbers. This solution exists throughout 
the intervala<a@ < b. 

We shall in future consider the solutions of equation (1) with x 
varying in the interval of continuity of p(x) and q(x). In view of the 
arbitrariness of 2, Yo, Yo In the existence and uniqueness theorem, 
equation (1) has no singular solutions. 

Two solutions y, and y, of equation (1) are said to be linearly 
independent if no identity with respect to x exists of the form 


OY; + %Y, = 9, (3) 


where a, and a, are non-zero constant coefficients. In other words, 
the linear independence of y, and y, implies that the ratio y,/y, is 
not a constant, i.e. that the derivative of the ratio 

d (+) = Y1 Y2 — Yo Vi (4) 


dx yi 


dz \ yy 


is not identically zero. 
We introduce into the discussion the expression 


AY, Yo) =I Y2 -— YoY (5) 
called the Wronskian of the solutions y, and y,. A characteristic of 
the Wronskian is that: 

Aly: Y2) = Aes, (6) 


where 4, is a constant, equal to the value of d(y,, y,) at xv = Xp. 
We prove this by finding the derivative: 


dA (y, Ye) 


Fe YY FY Y2 — Y2Yi — V2 YI = N12 — Yai 
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Since y, and y, are solutions of equation (1), we can write: 


yi t+ p(a)y, + g(x) y, = 93 YZ + P(r) yz + O(2) Ye = 0. 
We multiply the first equation by (—y,) and the second by y, 
and add: 
Y1 92 — Y29i + P(X) (YW. ¥2 — Y29i) = 0 
so that 
A (y, 
(ute) 4 (2) A (204, yp) = 0. (7) 


This is a linear homogeneous equation in 4, and we obtain (6) at 
once on applying (31,) of [4]. 

It follows from this formula that A(y,, y,) is either identically zero, 
if the constant A, ts zero, or is non-zero for all values of x, since the 
exponential function does not vanish. We assume here that p(x) is 
continuous. 

By (6), we can write instead of (4): 


= f. p(x) dx 
e@ % 


(4) = AY» Ys) ee 

dz ly vi a 

and hence it follows that two solutions y, and y, of equation (1) are 
linearly independent when, and only when, A(y,, y,) differs from zero, 
i.e. when 4, + 0. 

We now show that, if y, and y, are linearly independent solutions 
of equation (1), (2) gives us, with suitable choice of constants C, 
and C,, the solution of (1) satisfying any previously assigned initial 
conditions: 

Y\xexo = Yo Y'\x=xo = Yo- (8) 

Let Y19; Yoo Yio» Y2o denote the values of y, and y, and their derivatives 
for x = 2). To satisfy the initial conditions (8), we have to determine 
the C, and C, in (2) from the system of equations 


CyY10 + C2 Y20 = Yo Cr Yio + C2 Y20 = Yo 
It follows from the linear independence of y,, y, that 


Ay = 10 Y20 — Yoo Yio # 9, 
so that the system written gives us fully defined values for C, and C,, 
which proves our assertion. 
But by the existence and uniqueness theorem [3], every solution 
of equation (1) is fully defined by its initial conditions, and we can 
therefore state the following proposition: if y, and y, are two linearly 
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independent solutions of equation (1), all the solutions of the equation 
are given by (2). 

The problem of integrating (1) thus reduces to finding two linearly 
independent solutions. Let y, be a solution, and y, any other solution. 
We get by integrating relationship (7): 


— €p(x)d — tp(x) d. 
Are zi da gh) ss dz 


¥y 
ts = Ayfo Pe or Ya= Ao |e ye? (9) 


thus, if a particular solution of equation (1) is known, its second 
solution can be found by using (9), where 4, is a constant which can 
be set equal to unity. 

It must be remarked that it proves impossible to find this solution 
explicitly, or even with the aid of a quadrature, in the general 
case when p(x) and g(x) are functions of x. We shall see, however, 
that the solutions are obtainable explicitly in some particular 
cases, including that when p(x) and g(x) are constants, and not 
functions of z. 

We also give later a method of constructing solutions which is 
often used in applications, viz., the construction as an infinite series. 


25. Non-homogeneous linear equations of the second order. An 
equation of the form: 


wu” + p(x) u’ + g(a) u = f(a). (10) 


is called a non-homogeneous linear equation of the second order. 
If p(x), g(x) and f(z) are continuous in an interval a<z< b, 
we have, as will be shown later, exactly the same existence and 
uniqueness theorem as for the homogeneous equation (1). Below, 
we shall consider the solutions of equation (10) in the interval of 
continuity of p(x), g(x) and f(z). 
Let u = u, be a solution of the equation, so that: 


uy + p(%) wy + 9(x) U4, = f(x). (11) 
On introducing a new function y instead of u: 
U=Yt Uy. (12) 


and substituting in (10), we get: 


[y” + p(a)y’ +(x) y] + [ut + p(x) a + ¢ (x) %] =F (2), 
or, by (11), 
y” + p(e)y’+q(z)y=09. (13) 
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This last equation is called the homogeneous equation corresponding 
to equation (10). If y, and y, are two linearly independent solutions 
of (13), we have, by (12) and the proposition of the previous article, 
the formula: 


= C,y, + Ce¥2 + %, 


where C, and C, are arbitrary constants, giving all the solutions of 
equation (10). The property can be stated thus: the general solution 
of a non-homogeneous linear equation of the second order is equal to 
the sum of the general solution of the corresponding homogeneous equation 
and any solution of the non-homogeneous equation. 

The above proof is obviously also applicable to non-homogeneous 
linear equations of any order, so that these possess the same property. 

The knowledge of two linearly independent solutions of the homo- 
geneous equation (13) enables us, as we shall now see, to find a parti- 
cular solution of equation (10), and hence its general solution. We use 
here the method known as Lagrange’s method of varying the arbitrary 
constants [4]. 

Let y, and y, be two linearly independent solutions of (13). The 
general solution is expressed by (2), as we know. 

We shall seek a solution of (10) in the same form, except for taking 
C, and C, as required functions of x instead of as constants: 


UW = V(X) Yy + V(X) Yo. (14) 


Since we have two required functions, and not just one, we can 
subject v,(z) and v,(z) to a further condition, apart from (10). We lay 
down the following condition: 


0; (2) Yy + 0; (2) Y= 0. (15) 
On differentiating (14) and using (15), we obtain: 
q(x)-|u = %, (&) Yy + U(X) Ye 
P(x) +} ew’ = % (2) yy + % (2) ¥2 
T+ jw" = 0, (2) Yt + 2 (2) yz + 01 (2) yr + % (2) Yo. 
We substitute in the left-hand side of (10), and get: 
x) [yi + p(x) yi + 9(%) yy] + % (x _ + p(x) ys + 4 (2) Ya] + 


+ 01 (XZ) yy + 03 (@) yy = fF (2). 
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Bearing in mind that y, and y, are solutions of homogeneous 
equation (13), and recalling (15), we have the system of equations 
05 (2) Yy + M2 (2) Yn = 93 1 (2) y+ 02 (Z) Yo = f (2) (16) 
for determining vj(x) and v4(z). 
By the linear independence of solutions y, and y,, 
AY, Y2) =91 92 — WN FO, 


so that system (16) fully defines vj(x) and v(x). We find v,(x) and 
v,(z) by carrying out the integrations, then substitute in (14) and 
obtain the solution of equation (10). 


26. Linear equations of higher orders, Higher order linear equations 
possess many of the properties of second order equations. We state 
these without dwelling on their proof. 

An equation of the form 

y™ + py (x) yD + pa (a) yO) +... + Pn (a) Y" + 
+ Pn(t)y = 0. (17) 


is called a linear homogeneous equation of the n-th order. 
If y,, Ya, --+, Yx are solutions, the sum 


Cry, + CeYot.-- + Oy: 
where 0,,C,, ...,C, are arbitrary constants, is also a solution. The 
proof of this is exactly as for second order equations [24]. 
The statement of the existence and uniqueness theorem is also as 
for second order equations, with the initial conditions taking the form: 
Year = Yor [eax = Yi YOM [oy = YY". 


Solutions 4,, Y, +--+; J, are said to be linearly independent if there 
exists no identity in x of the form: 


Q,Y, + OY, +... +,4,=9 


with constant coefficients a,, a5, ...,a,, not all of which are zero. 
If y1, Yo, ---» Yn are n linearly independent solutions of the equation, 
all the solutions are given by the formula: 


y= Oy, + Coyn +... + CaYns (18) 


where the C, are arbitrary constants. The solution satisfying the initial 
conditions given above can be obtained by suitable choice of the C;. 
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A non-homogeneous linear differential equation of the n-th order has 
the form: 


wl) + p, (x) ul") + pg (a) ul) +. + 
+ Pn—1 (2) U + Pp (at) u = f (2). (19) 
If uw, is a solution of this equation, and 4, ¥, .--, Yn are linearly 


independent solutions of the corresponding homogeneous equation 
(17), the general solution of (19) is given by 


u= Cy, + Ceyn +... + OY t th, 


where the C; are arbitrary constants. 
With this, if y,, y, ---, Yn are known, the solution of (19) can be 
found from the expression: 


U = Vy (XL) Yy + Vg (@)Yy +... 4+ On (2) Up, 


where the v’;(z) are determined from the system of first degree equa- 
tions: 
Oy (©) Y + 2 (L) Ya +... + (2) Yn = 0 
01 (2) Yi + 2 (2) Yz +... + Mn (2) Yn = 0 
My (x) yf) + 0; (x) YP +... + Oy (am) Yf—) = 0 
vf (x) yf"—-Y + 03 (2) YP +... + Oy (a) YY = fF (2). 
It may be pointed out, to the reader familiar with determinants, that the 
necessary and sufficient condition for linear independence is precisely analogous 
to that given above for second order equations. Let y,, y, ..., ¥, be solutions 


of (17) as before. The following nth order determinant is called the Wronskian 
of these solutions: 


Uy Yosesss Yn 
‘ Yi» Yds 0+) Yn 
(Yer t= lyr oye oye 


yD, Y"—D,..., yD 


and an expression can be derived for this, analogous to (6): 


z 
A(Yy, Yor ++ Yn) = Ay en fees , 
where 4A, is the value of 4 at x = x,. It follows from this expression, as above, 
that 4 is either identically zero, or does not vanish for any value of x. A neces- 
sary and sufficient condition for the linear independence of solutions y,, y2, 
-++>Y, is that the Wronskian should not be identically zero. With this, the 
arbitrary constants of (18) are fully defined for any initial conditions. As in 
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the case of second order equations, the existence and uniqueness theorem 
gives the solution throughout the interval of continuity of the coefficients 
P(X), P2(%), ..-, Pn(v) of the equation. 


27. Homogeneous equations of the second order with constant 
coefficients. Before dealing with equations with constant coefficients, 
we prove a formula of the differential calculus which will be required 
later. We are familiar with the formula for the derivative of the 
function e™, where 7 is a real number: 


(e'™)’ = re™, 


We prove that the same formula applies when 7 is complex and x 
is the usual real variable, i.e. 


(e(@+bdx)’ — (a + bi) fat ohx, 


It follows from the definition of an exponential function with complex 
exponent [I, 176] that: 


e(2+b)x — 2% (cos ba +- isin bz). 
We get by differentiation in accordance with the usual rules: 
(e(2th)x)’ — ge® (cos bx + isin br) + be™ (— sin ba + i cos ba), 
or, on taking 7 outside the second bracket and noting that 1/i = —1, 
(e(4+8)x)’ — ge (cos ba + isin bx) + bie (cos ba + isin br) = 
= (a+ bi) e™ (cos ba + isin bz) = (a + di) e@+F)*, 


which is what we wished to prove. 
We now turn to the solution of a linear homogeneous equation 
of the second order with constant coefficients: 


y” + py’ +qy = 9, (20) 


where p and g are given numbers. We substitute a function of the 
form e™ for y in the equation, where 7 is a real or complex number 
which we require to find: 


y = ef, | (21) 
We get by differentiating and taking e™ outside the bracket: 
e™ (r? -+ pr+q)= 0, 
so that (20) will be satisfied if r is a root of the quadratic equation: 
r+ pr+q=0, | (22) 
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this latter being called the characteristic equation of equation (20). 
If the quadratic equation has two distinct roots, 7=7, and r=", 
(21) gives us two linearly independent solutions of the equation: 


Yy =e, Y, = e/a, (23) 


This follows easily from the fact that the ratio e%: e* — e&%—™* 


is not a constant. We now take the case when (22) has equal roots, 
ie. when p? — 4g = 0, the single root of the equation being given 
here by: 


=m —e. (24) 


Since the method described has led us now only to the one solution 
y, =e", the other solution remains to be found; this is done by 
applying the following argument. 

We slightly alter the coefficients p and g so that the roots become 
distinct; for instance, we may let the root 7, keep its former value 
(24), whilst the root 7, is made slightly different. With this, two 
solutions (23) are obtained. We subtract these two solutions and 
divide by the constant (7, — 7,), which again gives us a solution [24]: 


eleX — ef ix 

y = poererey eas . ( 25) 
We now let the altered coefficients p and g tend to their original 
values, for which equation (22) had a double root. With this, 7, tends 
to r,, and both numerator and denominator tend to zero in (25), 
so that the fraction as a whole tends to a limit equal to the derivative 
of e™ with respect to r at r = r,. The second solution of the equation 
is thus y, = ze”. Hence, in the case of equal roots of equation (22), 
we have the following two linearly independent solutions: 


Y, = eS Yo = we, (26) 


We can verify by direct substitution that y, is in fact a solution 
of the equation. The left-hand side of (20) becomes: 


(ri we™™ + 27, e%*) + pr, ce™™ + e*) + gre = 
= we™ (ri + pr, + q) + e™ (27, + p). 


The first term on the right is zero, since r = 7, is a root of (22), whilst 
the second term is zero by (24); hence y, is a solution of equation (20). 

We consider the coefficients p and qg as real numbers. But the 
roots obtained on solving the quadratic equation (22) may be either 
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real or complex. If (22) has real and distinct roots, (28) gives two 
linearly independent real solutions, and the general solution of the 
equation is: 
y = Cle" + Cz, 6"*. (27) 

Let equation (22) have complex roots; they must be complex con- 
jugates [I, 189], ie. 7, =a-+ fi and r, =a — Bi, and (23) gives 
the solutions: 

yy = ef *F)x — e (cos Bx + isin Ba); 

Yo = e(t—Fix — e (cos Ba — isin Bz). 
We obtain further solutions by taking the lear combinations of 
these solutions: 


1 1 ; 
> (yz, + ¥2) = e™ cos Bz, Tl (Y, — Yo) = e™ sin Ba. 


These two solutions are also linearly independent, so that in the case 
when equation (22) has complex roots r=a-+ fi, the general 
solution of the equation is: 


y = e* (C, cos Bx + C, sin Ba), (28 

Finally, if (22) has equal roots, the general solution is, by (26): 
y = (C, + C, x) ef. (29) 
We also note the particular case of (28), when equation (22) has pure 
imaginary roots, i.e. when a = 0. We must have p = 0 here, whilst 


q must be a positive number. If we write q = k*, we have roots + ki 
for (22), and the equation 


y” + by =0 (30) 
therefore has the general solution: 


y = C, cos ka + C, sin ke. (31) 


28. Non-homogeneous linear equations of the second order with 
constant coefficients. We now take the non-homogeneous equation 


y" + py’ + gy = f(z), (32) 


where p and q are given real numbers as before and /(x) is a given 
function of x. To find the general solution of this equation, it is sufficient 
to find any particular solution and add this to the general solution 
of the corresponding homogeneous equation (20). Since the general 
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solution of the homogeneous equation is known, the particular 
solution can be found with the aid of a quadrature by using the 
method of variation of the arbitrary constants [25]. Let us take as 
an example an equation of the form: 


y” + ky = f(a). (33) 


The general solution of the corresponding homogeneous equation 
is given by (31), and we must seek the particular solution of equation 
(33) in the form: 


U = U, (x) cos kx + v(x) sin ka, | (34) 


where v,(xz) and v,(x) are required functions of x. Equations (16) now 
lead to a system of two linear equations for the derivatives of these 
functions: 

v, (x) cos ka + v; (x) sin kx = 0 


— 0, (x) sinkx + v4 (2) cos ka = + f(a). 
Solving these gives us: 
0 (4) = ~- fe) sin kx; vy (x) = = Hla) cos kz. 


We write the primitives as integrals with variable upper limits and 
with the variable of integration denoted by &: 


v, (4) = — re) sinké dé; v, (x) = = fre) cos ké dé, 


where 2, is a fixed number. Substitution in (34) gives us the particular 
solution: 


w= — “ON? [e) sinkg dé + “S™ (8) coskede (34) 


or, on taking under the integral sign the factors independent of the 
variable of integration: 


w= [AE) sink (« — &) dé, (34g) 


and the general solution of (33) becomes: 


y = C, cos kx + C, sin ke + = fre) sin k(a —&) dé. 


88 LINEAR DIFFERENTIAL EQUATIONS [29 


We notice one point in connection with (34,). The variable x has a 
double role on the right-hand side of this expression. Firstly, a is 
the upper limit of the integral, and secondly, it appears as an additional 
parameter (and not as variable of integration) under the integral 
sign, being reckoned constant whilst the integration is carried out. 
It is easily shown that the particular solution (34,) satisfies zero 
initial conditions at x = Zp, ie. 


rn ==; yas = 0. (343) 


The first of these equalities follows directly from (34,), since the 
upper and lower limits of integration coincide at x = x», and the 
integral vanishes. The second equality is obtained by finding uw’ from 
(34,), bearing in mind that the derivative of an integral with respect 
to its upper limit is equal to the integrand at the upper limit. We 
get after obvious cancelling: 


u’ = sinka Fre) sin kE dé + cos kx fre) cos ké dé, 
Zo tq 
whence the second equality of (34,) follows at once. 


29. Particular cases. With special forms of the right-hand side of equation (32), 
the particular solutions can be found much more simply, without recourse 
to the method of variation of the arbitrary constants. We start by proving a 
lemma. Let the right-hand side of (32) be the sum of two terms: 


y + py + ay =f (2) + fe (2), (35) 


and let u,(x), u(x) be particular solutions of the non-homogeneous equations 
whose right-hand sides are respectively f,(z) and f,(z), i.e. 


uj + puy + qu, f, (x); us + pus + qus= fp (2). 
We obtain on adding: 
(ty + Uy)” + pu, + Ug)’ + g(Uy + Ue) = fy (2) + fe (2), 


so that (u, -+ u,) is a particular solution of equation (35). 
Let us now take a non-homogeneous equation of the form: 


y’ + py’ + qy = aek, (36) 


where a and k on the right-hand side are given numbers. We make use in future 
of an abbreviated notation for the left-hand side of equation (22), writing 


p(r) = 7? + pr + ¢. (37) 


We shall seek a solution of (36) in the same form as its right-hand side, i.e. 
in the form: 


y =a, ek, 
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where a, is a required numerical coefficient. On substituting this in (36) and 
cancelling e, we get an equation for a, which, by (37), can be written in the 
form: 

p(k) a, = a. 


If k is not a root of (22), i.e. p(k) 4 0, this last equation gives us a,. Now let 
k be a simple root of (22), so that y(k) = 0 but 9’(k) # 0 [I, 186]. We shall 
seek the solution of (33) here in the form: 


y = a, xek*, 
We obtain on substituting in the equation and cancelling e: 
o(k) a, 2+ 9 (k)a,=a, 


or, since y(k) = 0, 
yp’ (k) a, =a, 


whence we find a,, since g’(k) 4 0. Finally, if k is a double root of (22), so that 
o(k) = »’(k) = 0, it is easily shown, as above, that the solution of the equation 
is to be sought in the form: 


y == a, x? efx, 


The same method can be used for finding the solution in the more general 
case, when the right-hand side has the form P(x) e, where P(x) is a polynomial 
in x. If k is not a root of equation (22), the solution is to be sought in the form: 


y = P, (2) ef, (38) 


where P,(x) is a polynomial of the same degree as P(x) and the coefficients 
of P,(x) are required to be found. On substituting (38) in the equation, cancelling 
out e, and equating coefficients of like powers of x, we obtain equations 
for the coefficients of P,(x). 

In the case of k being a root of equation (22), the right-hand side of (38) 
has to be multiplied by the factor x or x?, depending on whether & is a simple 
or a double root of (22). 

We now turn to the case of a right-hand side containing trigonometric func- 
tions. Let us take the equation, to start with: 


y” + py’ + gy = ef (acoslz + b sin Iz). (39) 
By using the expressions [I, 177]: 
Iki) g—lxi txt __ let 
cos lx = oe, sin lz = FP 


we can put the right-hand side of equation (39) in the form: 
Aehtlyx Be—!)x, 


where A and B are constants. If the complex numbers (k + i) are not roots of 
equation (22), the solutions must, in accordance with the above, be sought in 
the form: 

y= Ayette 4 B olk-l)x, 
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or, as can be seen on returning from exponential to trigonometric functions via 
the formula 
et/xi== cos Ir +7 sin Iz, 


the solution of (39) is to be sought in the form: 
y =e (a, cos lx + b, sin Iz), (40) 


where a, and 6, are required constants. Similarly, it can be shown that the right- 
hand side of (40) must be multiplied by x if (k + 4) are roots of (22). The 
constants a,, 6, are obtained by substitution of expression (40) in equation (39). 
We remark that, if say only cos lx appears in the right-hand side of (39), we 
still have to take both the coslx and the sin lz terms in the solution (40). 

We note a more general result, without dwelling on its proof. If the right- 
hand side has the form: 


e | P (x) cos lx + Q(x) sin ix], 


where P(x) and Q(z) are polynomials in x, the solution must be sought in the 
same form, 
e [P, (x) cos lx + Q, () sin Ia], 


where P,(x) and Q(x) are polynomials in x of degree equal to the greater of 
the degrees of P(x) and Q(x). If (k +l) are simple roots of equation (22), a 
factor x must be written in front of the solution. 


30. Linear equations of higher orders with constant coefficients. 
We state without proof in the present section properties of higher 
order equations analogous to the above. Later on, we explain the 
general theory of linear equations with constant coefficients by 
using a special method, known as the method of symbolic factors. The 
present properties will then be proved. 

A homogeneous equation of the nth order has the form: 


YO + py" +. + Pray’ + Pay = 9, (41) 
where 7,, Po, ---, Pn are given real numbers. We write down the 
characteristic equation, analogous to equation (22): 

ret ptt tet pay + Pn = 9. (42) 


For every simple real root of this equation, r = 7,, there isa correspond- 
ing solution y = e’”. If the root has multiplicity s, the following s 
solutions will correspond to it: 


OV BO oy a Oe 
The solutions 


e** cos Bx and e sin Bx. 


30] LINEAR EQUATIONS OF HIGHER ORDERS WITH CONSTANT COEFFICIENTS 91 


correspond to a complex conjugate pair of simple roots r =a + fi. 
If the roots are not simple but have multiplicity s, the following 2s 
solutions correspond to these: 


e* cos Bz, xe™ cos Bx, ..., 28-1 e™ cos Bax 
e™ sin Bz, ve™ sin Bu, ..., aS te sin pa. 
In this way, all the roots of equation (42) lead us to solutions of 


equation (41). On multiplying these solutions by arbitrary constants 
and adding, we get the general solution of the equation. 


To discover a particular solution of the non-homogeneous equation: 


y + py D+. + pay + Pay =f (2) 


we make use of the method of variation of the arbitrary constants [26]. 

If the right-hand side has the form P(a) e, where P(x) is a polynomial and 
k is not a root of equation (42), the solution of the equation can be sought 
in the form y = P,(z) e, where P,(x) is a polynomial of the same degree as 
P(x). If k is a root of (42) of multiplicity s, we have to put y = 2° P,(x) e- 
If the right-hand side has the form 


f(x) =o [P(x) cos la+Q(a)sinla], | (43) 


and (k + li) are not roots of equation (42), the solution is to be sought in the 
same form: 


y =e [Pi (x) cos lx + Q, (x) sin Ie] , 


where the degrees of polynomials P,(x) and Q,(z) must be taken equal to the 
greater degree p of polynomials P(x) and Q(z). 
On the other hand, if (4 + i) are roots of (42) of multiplicity s, the factor 
x* must be written in front of the right-hand side of the last formula. 
Examples. 1. We take the equation 


y” — by’ + by = 4 sin 2z. 
The corresponding characteristic equation 
r?— S5r+6e=0 


has roots 7, = 2 and r, = 3. The general solution of the homogeneous equation 
becomes 


C,e* + C,e™. (44) 
The particular solution of the equation is to be sought in the form: 
y = a, cos 2x + b, sin 2x. 
We get on substituting in the equation: 
(2a, — 10b,) cos 2x + (16a, — 4b,) sin 2x = 4 sin 227, 


which gives 
2a, — 10b,=0; 16a, — 4b, = 4, 
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whence a, = 5/19 and 6, = 1/19, ie. the particular solution is: 


We obtain the general solution of the equation on adding this to (44). 
2. We take the fourth order equation: 


yf) — 2y’” + Qy” — 2y’ + y= sina. 
The corresponding characteristic equation 
r4 — 273 + 27? —2r+1=0 


can be put in the form: 


(A +1) (r— Dio 


which has a double root r; = r, = 1 and a pair of imaginary conjugates r,,r,== 
= +1. The general solution of the homogeneous equation becomes: 


(0, + 0,2) e* +C, cos 2+, sin x. (45) 


On comparing the right-hand side with (43), we see that here k = 0,1 = 1, 
p= 1, and k+l = +1 are simple roots of the characteristic equation, so 
that the particular solution must be sought in the form 


y= «x [(ax + b) cos x + (cx + d) sin x] = (az + be) cos x + (cx® + da) sin 2, 


where we require to find the coefficients a, b, c, d. 


31. Linear equations and oscillatory phenomena. We indicate the 
importance of linear equations of the second order with constant. 
coefficients in the study of oscillatory phenomena 
----4--4. We denote the independent variable by ¢ (time) and 
the function by 2; this notation will often be used 

in future. 
a eta! fe We consider a body of mass m suspended from a 
spring and oscillating vertically about its position of 

Fie. 22 ~equilibrium, where the weight of the body is exactly 

balanced by the elastic force of the spring. 

Let x be the vertical distance of the body from the equilibrium 
position (Fig. 22). Suppose that the motion takes place in a medium 
whose resistance is proportional to the velocity dx/dé. 

The following forces will act on the body: (1) the restoring force 
of the spring, tending to return the body to the equilibrium position, 
which we shall take as proportional to the displacement z of the body 
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from the equilibrium position, and (2) the resistive force, proportional 
to the velocity and acting in the opposite direction. The differential 
equation of motion becomes: 

aa 


da 
an b dt 


cx, or m——— = F445 St — + ox =0. 


We consider as a second example the motion of a simple pendulum 
of length / in a medium of resistance proportional to the velocity. 
The differential equation of motion becomes, as is familiar from 
mechanics: 

d?@ 


ml— = — mg sin 9 — b 


de me) 


dt’ 
where @ is the angular displacement of the pendulum from the 
equilibrium position. If the oscillations of the pendulum about the 
equilibrium position are small, we can take the angle @ for sin 6, 
and equation (46) reduces to: 


y279 
oo 4b So 4 mgo =0. (47) 


If there is an additional Scisraal force, depending on time, acting 
on the pendulum, we get a non-homogeneous equation instead of (47): 


d? 6 


ml So + dS? + mg@ = f(t). (48) 


The motion in both the above cases is defined by a linear differential 
equation of the second order with constant coefficients. 
We shall write this ae in future in the form: 


aa +22 4+ Pr=0 (49) 
or 
Ge toh +e =f. (50) 


We generally arrive at such an equation when considering the 
small oscillations of a system with one degree of freedom about its 
position of equilibrium. The term 2h dz/dt comes from the resistance 
of the medium or from friction, h being called the coefficient of 
resistance; the term k? x comes from the internal forces of the system, 
tending to return it to the equilibrium position, k*? being referred to 
as the coefficient of restoration; and the term f(t) in equation 
(50) is due to the external disturbing forces that act on the system. 
An equation of the type written is encountered, not only in the study 
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of the oscillations of mechanical systems, but also in other problems 
of oscillatory phenomena in physics. We take as an example the 
discharge of a condenser of capacity C through a circuit with resistance 
f& and inductance L. If v is the voltage across the plates of the con- 
denser, we have for the circuit 


p22 Rap (51) 


where 7 is the current in the circuit. In addition, the relationship 
is known to hold: 
: dv 
+= — C Fad . (52) 

Let there also be a source of electromotive force # in the circuit, 
which we shall take to be positive if it acts in opposition to the 
direction of ¢. We have in this case instead of (51): 

dt 


vo—-E=Ri+L-5 


On substituting (52) in the equation written, we get the differential 
equation: 


d?v dv 
LC + RC-y- +e0=8 


or . 
EE 


d? R dv = 
LC * 


vO u 
“ae Pa Tig = 08) 

On comparing this equation with equation (50), we see that the 
term (R/L) dv/dt is analogous to the term due to resistance, the term 
v/LC is analogous to that due to the restoring forces, whilst the 
term E/LC corresponds with the term from the disturbing force. 

If we find v from equation (53), we can also find ¢, by substituting 
in (52). 


32. Free and forced oscillations. We consider the homogeneous 
equation 
a” +2he’ +k?x=0, | (54) 


corresponding to the case when no external forces are present. The 
solution of this equation gives the free, or proper, vibrations. The 
corresponding characteristic equation will be: 


724 Qhr +k? =0. (55) 


We split up the further discussion into separate cases. 
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1, Damped vibrations. In most cases the coefficient of resistance 
h is fairly small compared with the coefficient of restoration k*, 
so that (h? — k*) is negative: h? — k? = —p?. Equation (55) has in 
this case conjugate imaginary roots: 7,r, = —h + pi, and we have 
for the general solution of (54): 
x =e" (C, cos pt + C, sin pt). (56) 
On setting 
C, = Asing; C,= Acosg, (57) 
solution (56) can be written in the form 
2 = Ae—" sin (pt + ¢), (58) 


or, if we write p = 2z/t, 
x= Ae" sin (= +- | ; (59) 


Here, t is the period of free vibration, A is the initial amplitude, 
and o ts the initial phase. If the resistance of the medium is neglected, 
ie. we put Ah = 0, the roots of equation (55) are r = +ki, and we 
obtain in place of (58): 

x= Asin(kt+ ¢). (60) 

This gives us a pure harmonic oscillation of period 1 = 2a/k. 
Formula (59) represents damped oscillations [I, 59], the speed of 
damping being characterized by the factor e~™. In an interval of 
time equal to the period, the amplitude decreases in the ratio ao% 
The values of the constants C, and C, in (56), or what amounts to 
the same thing, constants A and @ in (58), depend on the initial 
conditions. Suppose the initial conditions are: 


L\pog = %p3 X'|p9 = Xp. (61) 


On substituting ¢ = 0 in (56), we get C, = 2,. We now differentiate 
(56) with respect to ¢: 


x’ = — he" (C, cos pt +- C, sin pt) + pe~ (— C, sin pt + C, cos pt), 
whence we find, on substituting ¢ = 0: 


oF = xo -+ hey 


2 
ote (62) 
and the solution satisfying initial conditions (61) is finally: 

x= et (x cos pt eet. sin pt (63) 
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We notice that the coefficient of damping h and the frequency of 
oscillation p = //k? —h? in solution (63) are completely defined by 
the coefficients in equation (54). As regards the amplitude A and 
initial phase y, which are dependent on the initial conditions, we can 
write, by (57): 


x + ha, 


Asing = 2%; Acosy= ae 


from which A and » may be determined. If h = 0, p must be replaced 
throughout by &. 
2. Aperiodic motion. If (h? — k?) is positive: 


h? — b= @?, 
the roots of (55) will be: 
r=—h+q; m= —h—g|, (64) 
and we have [27]: : 
x == OC, 64-4. CO, e- Grn, _ (65) 


Since we obviously have here g < h, both roots of (64) are negative, 
and x therefore tends to zero on indefinite increase of t. 
We differentiate equation (65) with respect to ?: 


x = CO, (q — h)e@-™ — Cn(q + hye rm, (66) 


On putting ¢ = 0 in (65) and (66), we get two equations for C, and C, 
in terms of the initial conditions (61): 


O,+C,=%; (¢—A)C,—(Q+h)C, = 2%, 


whence 


ia —h me 4 
C.= (a+ Bite + 0 C,= (q ) % — 2 P 


q 2q 
3. Special case of aperiodic motion. If, finally, h? — k* = 0, equation 
(55) has a double root 7, = 7, = —h, and we get [27]: 
z=e tt (0, + Cet). (67) 


Since te~™ tends to zero on indefinite increase of ¢ [I, 66], expression 
(67) also tends to zero. 
The non-homogeneous equation 


a” + 2ha' + kx = f(t), (68) 
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in which the right-hand side f(t) is due to external forces, defines 
forced vibrations. In the case corresponding to pure harmonic free 
vibrations, we have: 


x” + kx = fit) (69) 


and the general solution here is [28]: 


t 
x =C,coskt + C, sin kt + = | fu) sin k(t — u) du, 
. 
where the last term on the right gives the pure forced vibrations, 
ie. the solution ef equation (69) satisfying the zero initial conditions: 
2|)m0 = x’ l;mo = 0. (70) 


It can be shown, by using the method of variation of the arbitrary 
constants, that in the case when the free vibrations are damped, the 
particular solution of (68) satisfying initial conditions (70) is 
an 
Zig (t) = a f(u) sin p(t — u) du, (71) 
0 


In the aperiodic case, the particular solution becomes: 
t t 
Xy (t) = J ean {eto 4 f(u) du — he eathyt J e(ath)u f(u)du. (72) 
2q ; 2q J 
We leave the proofs to the reader. 


33. Sinusoidal external forces and resonance. In practice, the right-hand side 
is often found to be sinusoidal: 


x” + 2ha’ + k? 2 = H, sin (wt + 9). (73) 


We shall seek the solution here in the form of a sinusoidal quantity, of the 
same frequency w as the right-hand side [29]: 


x = N sin (wt + 9, + 4,). (74) 


We need to define the amplitude N and phase displacement of this vibration. 
We substitute expression (74) in equation (73): 


— w? N sin (wt + gp, +45) + 2hw N cos (wt + y, + 6) + 
+ k? N sin (wt + y, + 6) = H, sin (wt + ¢,). 


We write the argument of the trigonometric functions on the left of this 
last equation as the sum of the two terms (wt + 9,) and 6. We now use the 
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formulae for the sine and cosine of a sum, and obtain: 
[(&? — w?) N cos d — 2h@N sin 6] sin (wt + 9) + 
+ [2hw@N cos 6 + (k? — w?) N sin 6] cos (wt + 9) = H, sin (wt + ¢,). 
On equating the coefficient of sin (wt + 9,) to the constant H,, and the 
coefficient of cos (wt -++ y,) to zero, we get two equations for N and 6: 
(k? — w*) N cos 6 — 2hWN sind = Hy; 2h@N cosd + (k? — w?) N sind = 0. 
We solve these with respect to cos 6 and sin 6: 


ay ae (k? — w?) H, ee oe ene 2hwH, 
~ NU (k? — a8)? + 4htaty 2 PO ~~ ONT (ke — 8)? + Ah ok] 


Squaring both sides of each and adding gives: 


4 


os WN? [ (k? — w2)? + 4h? w?] ” 


whence we find 
[en (75) 
Vik? — 08)? 4 dh wo? 


On substituting this value for N in the above expressions for sin 6 and cos 6, 
we obtain the formulae for 6: 

k? — w2 : 2hw 
Se CO 6= SA A eee react an ees a 
V (k? — wr)? + 4h? w? V (k? — we)? + 4h? w? 


cos 6 = (76) 


Having found N and 6, (74) now gives the sinusoidal part of the solution 
of equation (73), whilst its general solution becomes 


x= Ae~'t sin (pt + gy) + N sin (wt + y, + 9), (77) 


where A and ¢ are arbitrary constants, determined by the initial conditions. 
We assume here that h? — k? = —p? <0, ie. that the free vibrations are 
damped. The first term in (77) rapidly decreases with increasing t, due to the 
presence of the factor e~"t(h > 0), so that this term only has a noticeable 
influence on z for ¢ close to zero (transient process); afterwards, x is deter- 
mined almost exclusively by the second purely sinusoidal term, which is inde- 
pendent of the initial conditions (steady-state process). 

We now investigate expressions (75) and (76), which define the amplitude 
N and the phase difference 6 between solution (74) and the right-hand side of 
equation (73). 

If the right-hand side of equation (73) consisted only of the constant Hy, 
the equation would be 


x” + 2he’ + k®92 = H, 
and would have an obvious particular solution, in the form of a constant: 


Hy 


oes ie 
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This is the statical deflection, which would be produced by a constant force. 
We introduce into the discussion the ratio 


which gives a measure of the dynamical susceptibility of the system to the 
action of external forces. We get by using (75) and the expression for ¢, 


a ER 
V(k? — @®) + 4h? wr \? 4h? wo? 

1 
Re 7a ce 


0.25 0.5 O07 10 125 15 175 20 q 
Fra. 23 


It is clear from this last expression that 4 depends only on the two ratios 
@ 2h 


The mechanical significance of the first ratio may be explained as follows. 
If there were no resistance, the free vibrations would be given by (60): 


x= A sin (kt + ¢) 


and the period would be t = 22/k. Let the period of the disturbing force be 
denoted by 7 = 22/w. We now have for gq: 


Tt 
= — 9 
I= Pp (79) 
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i.e. g is equal to the ratio of the period of free vibration of the system without 
resistance to the period of the disturbing force. 
We now have for A: 
1 


A FS; 
VG=2F + FE 
where g is as described above, whilst the constant y is obviously independent 
of the action of external forces from its definition. Since A is small, y is usually 
small, and if g is not close to unity, the value of 4 is approximately 1/(1 — q?). 
Figure 23 illustrates 4 as a function of ¢ for various given values of y. 
On dividing numerator and denominator in expressions (76) by k?, we get 
the formulae: 


(80) 


cos 6 = (1 — g*)A; 


1 
sin 6 == — yqi, ey 


These give the phase difference between the external force and the disturbance 
produced by it. 

Since 4 depends on q, it is indirectly dependent on the period T of the external 
force. Let us find the maximum of / as a function of g. All we need for this is 


to find the minimum of 


1 
= (1 — q?)? + y¥g? 


as a function of g?. Itis easily shown that the minimum occurs with g? = 1 — 
— y?/2, and is equal to (y? — 4/4). Hence it follows that maximum A occurs 


with 
q= ie —- (82) 
and is equal to 
eee 
max y _ yt 
4 


For y small, the g corresponding to maximum A is near unity, i.e. the period 
of the external force which, with a given amplitude, produces the greatest 
effect is close to the period of the free vibration. The difference between these 
periods, which depends on y, is due to the presence of resistance. 

If there is no resistance, y = 0, and maximum 4 is infinity, occurring at g = 1. 

In this case, characterized by the conditions h = 0 and w = k, equation 
(73) becomes 

a” + k? a= H, sin (kt + 9), (83) 


and its solution cannot in fact be sought in the form (74). 
We suggest that the reader prove that equation (83) has the solution 


t= — 


H, 
ok tcos (kt + 9,), 


which contains ¢ as a factor [29]. 
We return to the case when resistance is present, ie. kh # 0. As is clear from 
the graph, 4 increases rapidly before the maximum, and decreases rapidly 
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afterwards, This is also easily seen from (80), with small y. On substituting in 
(81) Ajax and the expression for g of (82), we get: 


whence it is clear that, for greatest effect of the external force, and for small 
y, the phase difference 6 is close to (— 2/2). 

We now return to (77). Even for fairly small values of ¢, the first term, giving 
the free damped vibrations, will be small compared with the second. We shall 
now vary w, i.e. the period 7 of the disturbing force. By what has been said 
above, the following effect will now be obtained: as 7 approaches a certain 
value, the forced vibrations will rapidly increase, attain a maximum, and then 
rapidly fall off as T passes the value concerned. This phenomenon is called 
resonance. Jt is encountered in a great variety of processes of an oscillatory 
nature: in mechanical vibrations, electrical oscillations, sound, etc. 

We now suppose that the right-hand side of the equation contains the sum 
of several sinusoidal quantities: 


m 
a” + 2ha’ +k2a = DA; sin (wt + yy). (84) 
i=l! 


For every term on the right, there is a corresponding proper forced vibration 
of the form 
Nj sin (jt + 9 + 91) (i= 1, 2, ..., m), 


where N, and 6; are given by (75) and (76), if the right-hand side of the equation 
is known. The sum of the above forced vibrations will correspond to the sum 
of the external forces, i.e. the 
particular solution of equation 
(84) is [29] 


m 
a 2 N sin (wit + 9; + 6))- (85) 
t= 


We now show how the ampli- 
tudes and phases of the terms on 
the right-hand side of equation 
(84) can be found when they are unknown, by observing the forced vibrations. 

Suppose that we are able to vary k?, i.e. the period 1 of the free vibration. 
The following effect will now occur: as t approaches a certain value 7,, the 
amplitude of the forced vibrations will rapidly increase, reach a maximum, 
then fall off on further variation of 7; it will now remain small until t approaches 
a new value 7,, corresponding to a second maximum of amplitude of the type 
just described, and so on. 

These maxima are due to resonance with the individual external forces appear- 
ing on the right-hand side of equation (84), and the values of 1t,, %, ... give 
approximately the periods of the external forces. If we plot the periods of 
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the free vibrations along the axis of abscissae, and the amplitudes of the forced 
vibrations on the axis of ordinates, we obtain a curve with several maxima 
(Fig. 24). 

For t= 1; (or k =k; = 2x/t;), the term for which w, is near kj will be 
large compared with the other terms in the sum (85). By observing experimentally 
the maximum values of the amplitudes of the forced vibrations, and taking 
these as approximately equal to the N,;, we can use the formulae: 


oe Zi 
¥ (kj — 00)? + 4h? a’ 


Nj 


whilst bearing in mind that k; is close to w,, to find the approximate values of 
the intensities of the forces: 


Hj ~ 2hkjNj. 
34. Impulsive external forces. We consider forced vibrations without friction, 
xv” + k® x = f(t) (86) 


and take a special type of external force f(t), acting only in a short interval 

of time, from ¢ = 0 to t = 7, which rises from zero at the beginning of the 

interval, reaches a positive maximum, then diminishes to zero (Fig. 25). 
The genera] solution of equation (86) has the form [32]: 


t 
& = 0, cos kt +0, sin kt -+ 7 [ Fu) sin k (t — u) du. 
0 
Let the system be in the equilibrium position with zero initial velocity at 
. t= 0: 
© rao = 2" | tay =O” (87) 


We know that the particular solution 
corresponding to these initial conditions is: 


t 


z= 7 [fw sin k(t — u) du, 


6 


Fic. 25 


which we shall now investigate. 
When t> T the integral reduces to the integral over the interval (0, 7’), 
since by hypothesis 


f(u)=0 for u>T. 
Consequently, 
T 
C= J fw sink(tj—u)du for t> 7. 
0 
or 


T T 
t= - sin ie | flu) cos kudu — _ cos ke | fu) sin ku du. 
0 0 
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Since the function f(u) is positive by hypothesis in the interval (0, 7’), we 
can apply the mean value theorem [I, 95] to the integral written: 


T T 
§ f(u) cos ku du = cos k6, T { f(u) du 
6 0 

(0<@, and 0, < 1) 


i /(u) sin ku du = sin k6, rs f(u) du. 
0 


Let the duration 7 of the action of the external force be small compared 
with the period of free vibration t = 22/k. 

Since kT = 22 T/r now becomes a small quantity, we can replace cos k0,T 
by unity and sin k§,7 by zero, so that we get: 


I sin kt, (88) 


where 


T 
T= f(t) de 
0 


is the magnitude of the impulse of the external force. 
It is easily verified that (88) is identical with the formula for the solution 
of the equation: 
a +k?a2=0 


with the initial conditions [32]: 
Tlpmo = 0; treo = I, 


i.e. if the action of the external force is of small duration compared with the period 
of free vibration, the vibration of the system on cessation of the external force will 
occur as a free vibration with the system driven from its equilibrium position 
with initial velocity I. 


35. Statical external forces. We now make a different assumption about the 
force f(t); we let the total interval of action of the force, (0, 1), be split into 
two intervals (0, 7',) and (7',, 7’), such that the force is increasing in the first 
and decreasing in the second sub-interval; and we further suppose that the 
period of free vibration * = 2x/k is small compared with the duration of the 
increase (and decrease) of the force. 

We now solve equation (86) with initial conditions (87). We get by integration 
by parts, and on noting that f(0) = 0: 


u=t : 
b= Ze Mu) cost u) | — az | f’ (uw) cos k(t — u) du = 
0 


(89) 


f 
me =aaO) = qe ft (tt) cos k(t — u) du. 
0 
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The first term f(t)/k? is called the statical deflection, produced by the force 
J(t). We get this expression from (86) by neglecting the term 2”, i.e. neglecting 
the dynamic nature of the action of the force. 

The second term is the correction that has to be given to the statical effect 
in order to obtain the actual dynamic effect of the force. This second term 
can be put in the form: 


t 
hs wea 
0 


=— # cos afr (u) cos ku du — —— sin Hr (u) sin ku du. (90) 
0 

Let us consider the interval of increase of the force, so that we have t < 7,. 
In order to simplify the argument, we shall assume that the first derivative 
J’(t), which is positive in the interval (0, 7',), is diminishing, i.e. that the growth 
of the force becomes slower in the course of time. We show that, given this 
assumption, the two integrals on the right-hand side of equation (90) are small 
in absolute value. We shall only discuss the integral containing sin ku, since 
the other integral can be treated in a like manner. 

We subdivide the total interval of integration (0, t) into half-periods of the 
free vibration, 1/2 = 2/k, and let the number of full half-periods included 
in ¢ be m, so that: 


t tT 


We now have 
t = t 
Sf (u) sin ku du = 5 f (wu) sin ku du + i) f (u) sinkudu+...+ 
0 0 t 


7 
t 


2 
+ § aii if }’ (u) sin ku du, 
and the last interval ine t) will in general be less than 1/2. 
Since sin ku does not change sign in each of the sub-intervals into which 
the total interval has been divided, we can apply the mean value theorem 
{I, 95] and, bearing in mind that kr = 22, we can write 


(s+) = (s+) > 
{ {’ (u) sin ku du = f’(u,) i nike duces 
t 
st oy: 
l u=(s+1) > 
aa j‘ (ts) [cos kte] : = 
u=s — 


=~ f (ug [cos (@ + 1) x — cos ex] = (— 1 f'(u) (EP (ud, 
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where 
t 


+ <us< (6 +1) (8=0, 1, 2,....m—1). 


é 


Similarly, we have for the last interval: 


t 
J ff (u) sin ku du = (— 1)" 6/" (um), whore 0 <8 < Land m—- <tm<t. 


eam 
2 


Hence we have: 
t 
[Fo sin bee dee = Lf (te) — 1 (14) +H (tg) — ot 
0 


(=F (Umar) + (= 18f (Um). 


In view of our assumption regarding f’(t), the terms of the alternating series 
decrease in absolute value on moving away from the initial term; the total 
sum therefore has the (++) sign but is less than the first term [I, 123]: 


t 
o< in (u) sin ku du < rf’ (u,). 
0 


For t small, zf’(u,) is approximately equal to the increment of f(u) in the 
interval (u,, u, -+ 7) [I, 50], ie. zf’(u,) is roughly equal to the change in the 
force in an interval of time equal to the period of free vibration. 

If this interval is so small by comparison with the total interval of increase 
of the force that the above change in the force can be reckoned negligible, 
the integrals 


t t 
ea (u) sin ku du and Sr (u) cos ku du 
0 0 


will be small in absolute value, and the second term on the right-hand side of 
equation (89) will, by (90), be a small quantity compared with the first term. 
Precisely the same argument applies for the interval in which the force is 
decreasing. Hence, if the period of free vibration is small compared with the 
total duration of the action of the force, the deviation produced by the force can be 
found from the statical deviation. 

It follows from the above discussion that t must be so small by comparison 
with ZT that the change in the force during the interval t can be neglected. 

If the derivative f’(¢) is not always decreasing during the interval of increase 
of the force, but has a single maximum, as is often the case in practice, the argu- 
ment remains the same in essence as that given above. The only difference lies 
in the fact that, in summing the alternating series, it has to be divided into two 
parts, and the prevailing term in the sum will be a middle term, corresponding 
to the particular interval in which the maximum of f’(é) occurs. 

The possibility.of determining statically the deflection due to the external 
force is of importance in devices designed for recording this force. We shall 
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take as an example the indicator of a steam engine. This amounts to a 
cylinder with a close-fitting piston. The latter is subject to the pressure of 
the steam and compresses an elastic spring. 

Let s be the area of the piston, f,(¢) the pressure of the steam, k? the rigidity 
of the spring, m the mass of the piston, and x its displacement. The equation of 
motion of the piston is 

mx” = —kiev+esf, (t), or wt RPa= f(z), 
where 


k? 
k? = a and f(t) = — : 


The value of x is given by (89). The second term on the right-hand side of 
this expression represents the instrument error. For the error to be small, 
the period of free vibration of the piston on the spring must be small compared 
with the duration of the action of the force. Given this, the reading of the indi- 
cator will approximate closely to the curve of f(t), ie. to the curve of the external 
force (to within a constant factor). If the pressure increases so rapidly, however, 
that the change in pressure is significant during an interval equal to the period 
of free vibration, the indicator readings will diverge considerably from the 
pressure curve.f 


36. The strength of a thin elastic red, compressed by longitudinal forces 

(Euler’s problem). If a thin, straight elastic rod AB, the ends of which can 

move along the line AB (Fig. 26), is subjected to two 

{p forces P, acting on its ends and compressing it along its 

8¢--- axis, distortion of the axis of the rod, leading to its collapse, 

can occur at a critical value of the force. The problem of 

_ finding the force capabie of producing such distortion (the 

€ problem of the so-called “longitudinal bending” of the rod) 
was first stated and solved by Euler. 

Let Z be the length of the rod AB, # the modulus of elas- 
ticity of the material of the rod, and J the moment of iner- 
tia of ita cross-section, which we can take as constant over 
all its length [16]. 

Let OX be taken from the end A along the axis of the 
rod to the end B, and let y denote the ordinate of the 
elastic curve of the rod. The differential equation of the 

elastic curve becomes in this case:ff 


dty 
= — 91 
EI Py (91) 
or, putting gq? = P/ET: 
dty ; 
penal =0. 92 


+ A more detailed account of this problem may be found in A. N. Krilov’s 
article, ‘“Nekotorie zamechaniya o kresherah i indikatorah’” in Izvestiya 
Akademii Nauk, 1909. 

tt The bending moment of one of the forces P is evidently (—Py) for any 
section of the rod. 
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The general solution of this equation is: 
y = C, cos qx + C, sin gz. (93) 


The fact that the ends A, B must remain on axis OX gives us the condi- 
tions: 
Ylxeo = Ylxas = 0. (94) 


We notice that these are not initial conditions. Initial conditions specify 
the value of the function y and of its derivative y’ for a definite value of x. 
Conditions (94) specify only y, though for two values of the independent variable, 
at the ends of the interval (0,7); they are called, in fact, boundary conditions. 

We substitute z = 0 and x = 1 in the general solution (93): 


O=C,; O0O=C,cosgl+C,singl and C,=0; C,singl —0. (95) 


These equations have the obvious solution C, = C, = 0, which. by (93), 
gives y = 0, i.e. the straight form of the rod. For distortion of the axis to be 
possible, we must have C, # 0, which means that sin qi = 0. Hence q must 
take one of the values: 


I= (¢ =0, 1, 2,...). (96) 
The first solution ¢ = 0 makes g and y zero, and agair gives the straight 
elastic curve. The least non-zero value of g is obtained for s = 1: 


< Pi 
n= 1 bd 


On substituting this value in the equation g? = P/EI, we get the least value 
of the force capable of producing distortion : 


w? EIT 
i? : 


P, = Elgt = (97) 


or the so-called critical force (Euler’s formula). 
The curve along which the rod bends for P = P, will have the equation: 


. 7 
y =C, sin —— 2. 


I 


i.e. consists of a half sine wave (Fig. 26). The state of equilibrium is unstable, 
and considerable deformations are possible. 
We find, on setting « = 2 in (96): 


2n 
a>) 


The equation of the axis of bending of the rod now becomes: 


ym 0, sin to, 


and the bending curve consists here of two half waves. 
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The force P, needed to produce this deformation is: 


2 
P, = Elqj = ae , 
and is thus four times greater than the previous force. 

On giving successive integral values to s, we get all the possible equilibrium 
forms of the bending axis of the rod. These will consist of a corresponding 
number of half sine waves, whilst the forces required for the appearance of 
these distortions will be proportional to the square of the number of half waves. 

It may be pointed out that differential equation (91) is approximate, in the 
sense that the curvature of the bending axis of the rod is taken equal to the 
second derivative; the equation therefore only applies in regard to small deforma- 
tions of the rod. The conclusions drawn from general solution (93) of the equation 
are not justified as regards forces P which produce considerable bendings of 
the rod, and can clearly lead to absurd results. 

Numerous experiments with long, thin rods have shown that the rod at 
first preserves its straight shape with gradually increasing P, then suffers con- 
siderable distortion of its axis on P reaching a value near P,, as defined by 
(97); the bending thereafter increases with great rapidity as P continues to 
increase. 

The role of the boundary conditions (94) must be mentioned. Given the initial 
conditions, the solution of a linear equation is uniquely defined. A different 
situation arises with boundary conditions, as we have seen. Particular values 
(96) of the coefficient g in equation (92) exist, such that, given boundary condi- 
tions (94), the equation has, apart from the obvious solution y = 0, solutions 
which are defined up to an arbitrary constant factor. We shall meet with the 
same situation in the example below [37]. 


37. Rotating shaft. Experiment shows that the following effect occurs on 
rapid rotation of a long, thin shaft: as the angular velocity increases, it reaches 
a certain value w = w, at which the shaft no longer remains straight but begins 
to wobble; as w increases further, stability is again achieved for a time, then is 
lost again at w == w,, and so on. We explain the reason for this effect and the 
method of calculating the critical velocities: w,, w,, ... 

Generally speaking, a rotating shaft has a straight shape at equilibrium, 
but at the above-mentioned critical velocities the shaft can have a bent dyna- 
mical equilibrium shape in addition to the straight equilibrium shape; with 
this, any chance factor can lead to distortion of the shaft, which causes it to 
wobble. 

Let the shaft be supported at its ends z = 0 and x = l, and let y denote 
the amount of bending, as usual. Each element dx of the bent rotating shaft 
is subjected to a centrifugal force (p/g) w*y dx, where p is the weight per unit 
length of the shaft and g is the acceleration due to gravity. On taking this 
force as a continuously distributed load, we obtain from equations (25) and 
(32) [16]: 


38] SYMBOLIC METHOD 109 


or, writing 


4 
pw 
= | (98) 


we have: 


The corresponding characteristic equation r# — g* = 0 has roots: +q, +qi, 
and the general solution of (99) becomes: 


y= 0,0e% + C,e-&% + C, cos qx + C, sin ga. 


The deflection and bending moment must both be zero at the supported 
ends; we thus have the four boundary conditions: 


dzy dy 


dz? ma 


xe da? 


x=0 


= (, 


Xa 


7] 


x=0 


These can easily be seen to reduce to the system of equations: 


C,e% + 0, 0-4 — O, cos gl — CO, sin gl = 0; 
C, eo + O, e—-% + 0, cos qi + C, sin gl = 0; (100) 
C,40,4+0,=0; 0,4+0,—0,—0. 
The solution 
Ca O20-0: 50 (101) 


corresponds to the obvious identity y = 0, i.e. to the straight shape of the shaft. 
We now find the values of g for which system (100) has solutions differing 
from (101). : 

The first two equations give: 


C,=-C, C,=0. 
We get by substitution in the last two equations: 
0, =C,=C; =0; CO, sin ql = 0. 


If C, # 0, we must have sin gl = 0, which gives the values for q: 


TS (¢=1,2)5%..)- (102) 
On using (98), we get the following expression for the critical velocities: 


38? 72 AI 
O= =F | = =f 2.5..). 


38. Symbolic method. We now come to a fresh method of integrat- 
ing a single linear equation or a set of linear equations with constant 
coefficients. The method can be applied, with suitable generalization, 
to more complex problems. It consists essentially in a symbolic 
notation for the operation of differentiation with respect to the 
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independent variable ¢, by writing a D to the left of the function to 
be differentiated. Thus, if z is a function of ¢, 


da 
esa 
and in general, for any positive integral s: 


ae 


Dx = Fs - (103) 


If a is a constant, obviously 
DS (ax) = aD x, (104) 


i.e. the law of transposition holds for the product of a symbolic 
factor and a constant. If F(D) is a polynomial in D with constant 
coefficients: 
F(D) =a, D" +a,D"1+...+4,,D+4,, 
the operation F(D) x is defined as: 
F(D)x=a,D"x+4+a,D"I124+...+4,.,De+a,¢= 
ad" x d™-" x 


dx 
= Og Ga Ga +... - $n GP +0, 2. 


If g(D) is the product of two polynomials ¢,(D) and 9,(D), we 
have, using (104) and the obvious equality D™ (D™ x) = D™*™ g: 


¢1 (D) [2 (D) #] = ¢(D) 2, 


where the factors 9,(D) and ¢,(D) can be transposed. 
Evidently, in the same way, 


[y, (D) + %(D)] x = 9, (D) «+ 9, (D) 2, 


and the result obtained is independent of the order of the terms 
p,(D) and ,(D). 

The ordinary rules of addition, subtraction and multiplication thus 
extend to the symbolic polynomials now introduced. 

By (104), a constant factor can be taken outside the sign of a 
symbolic polynomial, so that, along with (104), we have 


F(D) (ax) = aF (D) x; 
of course, this is not permissible with factors dependent on ¢. We now 
prove the formula: 
F(D) (e™ a) = e™ F(D +m) a, (105) 
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where m is a constant. The expression indicates that a factor of the 
form e™ can be taken outside the sign of a symbolic polynomial after 
substituting (D + m) for D in the latter. 

The expression /(D) ie”? x) consists of terms of the type 
Ans D’ (e™ x), and it is sufficient to prove (105) for all such terms, 
i.e. we need only prove 


DS (e™ x) = e™ (D+ ma. (106) 


If we use Leibniz’s formula for differentiating a product, we can 
write [I, 53]: 


dé (eo a) 
S famt 
Ds (e™ x) = 5 


+ C2 (em yS-Da” +... + CF (eM)E—Y 2) 4, emt ©), 


== (oO a $ OL (eM YOY ae! 4 


where the superscript in brackets indicates the order of the derivative 
with respect to ¢, and C% is the number of combinations of k from s 
elements. Since (ce) = mPe™ and «? = D? xz, we can write, on 
taking e” outside the brackets: 


Ds (e™ x) = e™ (m8 a + Clms—! Da + C2 ms-* D? a +...4 
+ Ck ms—-* Dkat 2. + D§a) = e&™ (mS + Clms-1D + 
+ O2 ms? DF +... 4 CK ms-* DE +... 4+ D) a. 


But the right-hand side is identical with the right-hand side of (106); 
(106) is thus proved, which amounts to proving (105). 

We now define negative powers of D as operations the inverse of 
differentiation, i.e. we define D~* f(t) as the solution of the equation 


Dx = f(t), (107) 


where, in order to give a precise meaning to the symbol D~ f(t), 
we agree to take the solution which satisfies the zero initial con- 
ditions: 

Upety =X [peggy He = HEY | = OO. (108) 


In other words, we shall take [15] 


t 


D-* f(t) = aay | (6 — ww) dw. (109) 
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The general solution of equation (107) now becomes [15]: 


t 
= D~* f(t) + Poa (t) = Gaz |e — Hu) du + Pa, 
‘ (110) 


where P,_, (t) is a polynomial in ¢ of degree (s — 1) with arbitrary 
coefficients. 
We define the more general operation (D — a)~* f(t) as the solution 


of the equation 
(D — a)Sxa = f(t), (111) 


satisfying conditions (108). To find this solution, we bring in a new 
unknown z instead of x, where: 


os. (112) 


On substituting in (111) and using the rule expressed by (105), we 
obtain the equation for z: , 


e“(D+a—a)Sz=f(t) or DSz=e-“ f(t), (113) 
The solution of this equation, which satisfies the conditions: 
Zlrete = 2’ |tento —=...—= 2-1) lmte =0, (114) 


can be determined in accordance with (109), provided we write 
e~ f(t) here in place of f(t): 
t 


1 S—1 p—au 
sac at le f(u) du. 


But it follows from the formulae: 
Diz = Dietz = e# (D+ ajiz(j=0, 1, 2,...,8—1) 


that, if z satisfies conditions (114), x, as defined by (112), satisfies 
conditions (108). On substituting the expression found for z in (112), 
we get the required solution of (111): 


t 
f (t — u)S-2e-™ flu) du. (115) 


a 


eat 
(@—1)! 


(D — a)~* f(t) = 
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The general solution of this equation is obtained if we multiply 
the general solution of equation (113) by e”, i.e. the general solution 
will be: 

a = (D—a)~* f(t) + e% P(t) = 
t (116) 
= en i) (t — u)Ste-™ f(u) du + e% P,_, (t), 
te 


where P,_, (t) is a polynomial in ¢t of degree (s — 1) with arbitrary 
coefficients. 
In particular, setting f(t) = 0, we get the general solution of the 
equation 
(D — a) =0 (117) 
as 
eet Pi (t). (118) 


39. Linear homogeneous equations of higher orders with constant 
coefficients. A linear homogeneous equation of the nth order with 
constant coefficients is of the form: 


e) ta, eQDO+.. +a,,2' +4a,2=0. (119) 


If we denote differentiation with respect to t by the symbolic 
operator D and introduce the polynomial: 


gy(D) = D®? +a, D?1+...+a,_,D+a,, 


we can write the equation as: 


y(D) x=90. (120) 

The characteristic equation corresponding to equation (119) is: 
m+oarit...+a,47r+a,=0, (121) 
with, say, roots 7,7), ...,7m of multiplicities &,, k,, ...,km, where 
kth t...tk,g=n. (122) 


On factorizing the polynomial y(D), we can write equation 
(120) in the form: 


(D — ry) (D — 19)... (D— 1pm = 0. (123) 
The equation 
(D —1,,)'ma = 0, (124) 
has, by (118) [38], the general solution 


x= elm P,._, (t), (125) 
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where P, _,(t) is a polynomial of degree (k, — 1) with arbitrary 
coefficients. 

Function (125) will clearly also be a solution of equation (123). 
We see this by substituting (125) in (123), when we get zero as a 
result of the operation (D — rm)‘; the operations 


(D — 7) (D — 1,)¥. (DD = trp, )km4, 


multiplied by zero, evidently also give zero. We could now transpose 
the factors so that some other factor, say (D — rs)", stood next 
to x. It may be seen, by means of this device, that a series of particular 
solutions exists: 


a,=etP, .(t) (8 =1,2,...,m), (126) 


where P,,(t) is a polynomial of degree (k, — 1) with arbitrary 
coefficients. 

By assigning to s all the values from 1 to m in (126), and adding 
all the solutions thus obtained, we arrive at the solution of equation 
(123) [26]: 


x= eM Py. (t) +e Py a(t) +... tel Pyy y(t). (127) 


Each polynomial P, _,(¢) of degree (k, — 1) witharbitrary coefficients 
contains altogether k, arbitrary constants, and therefore, by rela- 
tionship (122), solution (127) contains in all » arbitrary constants. 
In view of this, it may be surmised that (127) represents the general 
solution of equation (119), ic. that every solution of this equation 
is included in (127). 

This was proved above by expression (118) of [38] for the case of 
m = 1, so that it remains to show that, if our assertion is justified 
for the case of (m — 1) factors of the form (D — r,)"*, it is also justified 
for m factors. The proof is as follows. Equation (123) can be rewritten 
as: 

(D — 1,)*!(D — 19)*?...(D — ty_y)kml y = 0, 
where 
y =(D— Tn) m2. 


We suppose that our statement is proved for (m — 1) factors, 
so that we have the general solution for y: 


| = (D wy Tm) t= ent Qr—1 (t) + elt Qro—1 (t)-+- eee + 
+ em! 1), 
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where the Q;,-,(t) are arbitrary polynomials of degree (k, — 1). 
On writing 
x= elnl gz, (128) 


taking e’' outside the sign of the symbolic polynomial, and dividing 
both sides of the equation by eo" we get: 


Dim z= eT 5 (t) + 0, (f) Feet 
+ mt Deg at (2). 


We get the general expression for z on integrating the right-hand 
side k,, times with respect to ¢ and adding a polynomial of degree 
(km — 1) [15]. Now we know [I, 201] that the integral of the product 
of the exponential function e“ and a polynomial of degree k in ¢ is 
of the same form. Thus, z must be of the form: 


z= ett P(t) fet P(t) +... + 
+ ems tot Ph nd (é) + Phiggent (4). 


On using (128), we see that x must be as given by (127), which is 
what we required to prove. 

In particular, if the roots of the characteristic equation are all 
simple, all the P;,_,(¢) are polynomials of zero degree (k, = 1), in 
other words, they are arbitrary constants C,; here, the general solution 
of the equation has the form: 


x= C,e + Ce +...+0,e%!, 


Assuming that the coefficients of equation (121) are real, some of 
its roots may nevertheless be complex. The terms in solution (127) 
corresponding to these complex roots are easily reducible to real form 
by passing from exponential to trigonometric functions. Suppose that 
(121) has a pair of conjugate complex roots (y -+ 62) of multiplicity k. 
The solution corresponding to these will be of the form 


ely tent a (t) +- el éi)t (ean (t) se evt fect! Ses (t) + ett TP io (é)], 


where S,_,(t) and 7,,(t) are polynomials of degree (k — 1) with 
arbitrary coefficients. If we write 


e! — cosdt+isindt; ee = cosdt — isin dt, 
we obtain the solution in the form 


e” TU ,_, (t) cos dt + V,_, (t) sin dt], 
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where U;,_,(t) and V;_,(t) are polynomials of degree (k — 1) with 
arbitrary coefficients, related to S,_,(t) and T,_,(t) via the expressions 


U1) = Sp () 4+ Tis Vi () = DS,-, (&) — Ty (1). 


The above discussion leads us to the following rule [27]: equation 
(119) must be integrated by first forming the corresponding characteristic 
equation (121) and finding tts roots. For every real solution r = r’ of 
multiplicity k’, there is a corresponding solution of the form: 


er" Py—y (t), 


where Py —(t) is a polynomial of degree (k’ — 1) with arbitrary coef- 
ficients; and for every pair of conjugate complex roots r = (y + 41) of 
multiplicity k, there is a corresponding solution of the form 


e”[U,_, (t) cos dt + V,_, (t) sin dt], 


where Uz, ,(t) and V,_,(t) are polynomials of degree (k— 1) with 
arbitrary coefficients. Addition of all the solutions thus obtained gives 
us the general solution of equation (119). The polynomials reduce to 
arbitrary constants in the case of simple roots. 


40. Linear non-homogeneous equations with constant coefficients. 
A linear non-homogeneous equation is of the form 


y(D)a = fi), (129) 


where /(t) is a given function. Its general solution is obtained [25] by 
adding to the general solution of the corresponding homogeneous 
equation, which we know already how to obtain, a particular solution 
of it, which we must now proceed to find. We use the symbolic method 
and split the rational fraction 1/¢(D) into partial fractions [I, 196]: 
1 = Wt Ba AW 
(DD) Am (Dr 


Let the function &(t) be defined by 


m Ks AM 
f= Jf pari), (130) 


s=l q=1 
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the meaning of this expression being fully defined since, in accordance 
with (115) of [38], each member of the right-hand side has a definite 
meaning: 
t 
As @) rot er 
Dory f= AY =m (t—u)treTs*f(u)du. (181) 


It is easily shown that (130) in fact gives a solution of (129). We 


consider 
D ; m ky AW 
g ( Vet) = 2 a OP) Daryl. 


By definition of the symbol (D — r,)~‘, if we operate on the right- 
hand side of (131) with (D —r,)’, the result is At). Since the 
polynomial g(D) is divisible by (D —7,)’, we have g(D) = 9sq(D) 
(D — r,)*, where gq(D) is a polynomial. Hence we can re-write the 
previous formula as: 


m Kk, 
p(D) 8 (0) = 3 SAP p—q(D) FO). 
But it immediately follows from the expansion of 1/g(D) that 


Dp D A® g,,(D) = 1, and therefore gy (D) & (t) = f(t), 

s=lq=1 

so that a solution of equation (129) is actually given by (130). 
We see from this that finding a solution of (129) for any given 
function f(t) reduces to splitting a rational fraction into partial 
fractions and then integrating. 

The particular solution of equation (129) is found more simply in 
some particular cases by the method of undetermined coefficients, 
as demonstrated in [29], than by the general formula (130). 

We remark that formulae (71) and (72) of [82]are easily derived 
by using the above symbolic method. 


41. Example. We take as an example the equation 
a(¥) 4 In" + = tcost. (132) 
Here, the characteristic equation becomes 
rA+ 2r?+1=—0 or (r? +1)? =0. (133) 


This has a pair of conjugate, double roots r = +7. The general solution of the 
homogeneous equation corresponding to (132) is 


(C,t + C,) cos t+ (Ct +C,) sin t. (134) 
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We see by comparing the right-hand side of the given equation with (43) of 
[29] that here, =0, 7=1, and P(x) = 1, Q(x) = 0. The numbers k-+ li = +74 
coincide with the pair of double roots, so that the solution of (132) must, by 
[29], be sought in the form 


x= t?[(at +b) cos t+ (ct + d)sin ¢]. (135) 


The problem will be simplified by writing the right-hand side of (132) in the 
exponential form. If we do this, and at the same time write the left-hand side 
in the symbolic form, (132) becomes: 


(2+ 1ta= > ef 4 ~~ er. (136) 
We shall have to look for the solution in the form 
© = 1? (at + b) elf 4. 72 (ct + d) eo’ (137) 
We substitute this expression in the left-hand side of the equation: 
(D + 4)? (D — 71)? @ (at + b) ef + (D + i)? (D — i)? #2 (ct + dle t= > eff + > gt 


On taking e! and e~ outside the symbolic polynomials in accordance with 
rule (111), we get: 


ol (D + 24)? Dt (at? + be) + eo“ (D — 21)? Dt (ci? + dt) = 5 olf + 
or, on writing the second derivative instead of D?: 
ol (Dt + 44D — 4) (Gat + 26) + oD? — 46D — 4) (Get + 2d) = elt Ser! 
We carry out the differentiations: 
t 


[ — 2dat + (24ai — 8b)] off + [—~ 2ot— (240i + Bdyjem# = — elt 4 + eit, 


Hence, by the method of undetermined coefficients: 


— a=; 24ai — 8b = 0; — 2de ==; 24ci + 8d = 0, 
or 
1 1. ie 2733 
Bee Ag Ege Ore ag ea 


On substituting in (137), we obtain the solution: 


3 Be 
= — — — t, 138 
x 7 cost g sin (138) 
and the general solution of equation (132) becomes: 


2 


. “ 
w= (C,t+C,) cost + (Ct +C,)sint — pF cost — —¢ sini. (139) 
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42, Euler’s equation. This equation has the form 
Me™ +a, Me") +...4a,_, te’ +a,%=0, (140) 


where @,,d,,...,@, are constants. We show that it reduces to an 
equation with constant coefficients on replacing the independent 
variable ¢ by t, defined by the expression 


te. (141) 


We denote differentiation with respect to ¢ by the symbolic factor D 
as previously, whilst symbolic 6 will denote differentiation with 
respect to t. We obviously have 


dx da dt y dex 


a dt de ae 
or, in symbolic notation: 
Du =e dn. (142) 

If we operate on the left-hand side with D, and on the right-hand 

side with the equivalent e~* 4, we get: 
D? x = e—6(e—* 6) x. 

On taking the factor e~* outside the 6 sign, in accordance with the 

rule of (111), we find: 
Dz = e~* (6 — 1) dx =e" 6 (6 — 1) a. 


This expression, together with (142), suggests the following general 
formula: 
D> x = e~*6(6 —1)...(6 —s+ 1). (143) 
We have to show that, if the formula is true for s symbolic factors, 
it is true for (s + 1) factors. Let (143) be assumed true, and let us 
operate on the left-hand side with D, and on the right-hand side 
with the equivalent e~* 6; we get: 


Ds*1 4 = e~*6 [e—* 6 (6 —1)...(6—s +1) a], 


whence, taking e~™ 


outside the 6 sign: 
Dst1 gz = ete (6 — s)6(6— 1)... (6 -—s+1]1)e= 
=e +)" § (6 —1)...(6 —s + 1) (6—8)z, 


which shows that (1438) is true for any s. 
On writing ¢ for e’, the formula becomes: 


8 DSx == 6(6 —1)...(6—s+1)2. (144) 
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It follows that, as a result of transformation (141), every term 
an—st' c® on the left-hand side of (140) is replaced by a term 
An—~6(6 —1)...(6—8 + 1)a, 


which does not contain the independent variable 1; hence we obtain 
the linear equation with constant coefficients: 


[6(= 1)... 6—n +1) +4,6(6—1).. 6 n+ 2) 4.004 


145 
+a,-,9+a,]7=0. aS) 
The characteristic equation corresponding to this will be: 
r(ir—l)...(r—n+1)+a,r(r—1)...(7r—n+2)4+...4 
(146) 


+ Gn17? +a, = 9, 
so that the general solution of (145) is: 
x= et" P, _,(t) +e Py (t) +... + 0 Pr-1 (7), 


where the r, are roots of (146) of multiplicity k, and the P, _, (t) 
are polynomials of degree (k; — 1) with arbitrary coefficients. 

On returning to the original variable via (141), we get the solution 
of equation (140) as: 


x= t" P,,_, (logt) +t P,,_, (logé) +...+ U™ Px,,-1 (log é). (147) 


If the roots of equation (146) are all simple, the solution of 
(140) becomes: 
ea Oth + Oi +... 40,0 n. (148) 


Equation (146) is obtained, as is easily seen, if the solution of 
(140) is sought in the form x = @’. 
Given a non-homogeneous equation of the form 


MM +g, iM-leM—YD4+...+a,_,tz’ +a,c=t* Pilogt), (149) 
where P (log t) is a polynomial of degree p in log t, it may easily be 
seen, by using transformation (141), that the solution can be sought 


in the form: 
x = (log t)§ t* Q(log £), (150) 


where @ (log ¢) is a polynomial of degree p in log ¢ and s is the number 
of roots of equation (146) equal to a. 
We can take, instead of (140), the more general equation of the 
type: 
(ct +d)? a™ + a, (ct + dye) 4 ...4 


+a,_, (ct +d)2' +a," =0. (151) 
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The variables must here be transformed by the formula: 
ctt+td=e'’," 
instead of by (141), whilst instead of (144) we now have the expression: 
(ct + d)’ DSx=c86(6—1)...(6—8s 4 1)z, 


with the aid of which equation (151) also reduces to an equation with 
constant coefficients. 


43, Systems of linear equations with constant coefficients. The 
position of a mechanical system is in many cases defined, not by one, 
but by several independent quantities q,, q., .--, dx, which are referred 
to as parametric coordinates. The number k of these gives the number 
of degrees of freedom. In the case of rotation of a rigid body about a 
fixed axis, for instance, we have one degree of freedom, this being 
the angle 6 by which the body has turned about the axis. The rotation 
of a body about a fixed point provides three degrees of freedom, 
and the parametric coordinates can be taken, for instance, as the 
Eulerian angles, y, y and 6, which are familiar from the dynamics 
of rigid bodies. The motion of a point-mass on a plane, a sphere, 
or any other surface, has two degrees of freedom. The parametric 
coordinates may be taken as the ordinary rectangular coordinates 
x and y in the case of a plane, or as the longitude g and latitude p 
in the case of a sphere. 

With the motion of a mechanical system, its parametric coordinates 
91; Jor ++ +> Qx ave functions of time ¢, and are defined by a system 
of differential equations with initial conditions. In particular, when 
considering the small oscillations of a system about a position of 
equilibrium, for which the corresponding parametric values are 


N=@m=---=y=9, 


usually only first order terms in qg, and dg,/dt are retained in the 
differential equations, so that we have a linear system with constant 
coefficients. Every equation will in general contain all the g, and 
their first and second order derivatives with respect to f. 

Given two degrees of freedom, the system will have the form: 


2,91 + 0,94 + 01 G, + Og q2 + ba q2 + C292 = 93 | 
Agtegt+ha+4eqz t+ 293+ fa =9, J 


where gj, 43, 93, 73 are derivatives of g, and q, with respect to t. 


(152) 
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On using the above notation of symbolic D for differentiation with 
respect to ¢, we can write (152) in a different form: 


(a, D? + b, D + ¢,) q+ (dg D? + by D + Ce) de = 0; 
(d, D? +e, D + f,) q, + (dg D® + 2D + fre) do = 0. 
If external forces act on the system, there will be known functions 


of ¢ instead of zero on the right-hand sides of the equations. 
The initial conditions have the form: 


(153) 


1 lo = 4103 Gileo=%0> Ye |1<0 = 03 I2 1-0 = V0 


where Qo; Yio» G20 Yao are given numbers, and the general solution of 
system (153) must contain four arbitrary constants. 

We show how integration of system (153) reduces to integration 
of a single linear equation of the fourth order with one unknown 
[20]. We do this by bringing in an auxiliary function V of {, 
putting: 


gq; = — (a, D? + 6,D 4+-¢2) V3 gg == (a, D? + 6,D + .,) V. (154) 


On substituting these expressions for g, and q, in equations (153), 
we see that the first equation will be satisfied for any V, so that it 
remains to choose V such that the second equation will also be 
satisfied. 

Substitution of expressions (154) in this second equation gives us 
a fourth order equation for V:t 


[(a, D? + b, D + ¢,) (dg D? + e, D + fe) — 


155 
—(_D+hD+e)(q,DiteD+fjyv=o, ) 


Having found V, we get q, and q, from (154) by straightforward 


differentiation. 
Let 7,, 7%, 73,7, be the non-repeated roots of the characteristic 


equation: 
(@, 7? + by 7 + 61) (gt? + eg 7 + fo) — 5 
(156 
— (ag r? + byt + Cy) (a, 7? + ey 7 + fy) = 0. ) 
so that 
V =C,e" + Cie! + Cae! + Cie. (157) 
+ We assume that a, d, — a,d, ~ 0; this is always the case when consider- 
ing the motion of a material system. 
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We substitute this expression in (154), recall that De’ = re" and 
D?e™ = re", and get a general expression for g, and q. It will 
consist of a linear combination of four solutions, each of which con- 
tains an arbitrary constant factor. The solution V = C,e™ gives, 
for instance: 


x = — Oy (Ag 7i + ber + cghe™; ge = Cy (a, 73 + br, + ¢,)e™. (158) 
If equation (156) has complex roots, as is usual in applications 


the solution of equation (155) can usefully be written in trigonometric 
form, so that the solutions for V: 


C,e“cosbt and C,e% sin bi, 


correspond to a pair of conjugate roots r =a + bi. 
Similarly, if (156) has a double root r, = 7, the solutions become 


Cie’. and C,te™. 


We now notice the case when the above method does not lead to 
the general solution for q, and q,, containing four arbitrary constants. 
Let equation (156) become, for a certain root 7;: 


Ari t+ bir, + Cy = agri + by 7, + C2 = 0. (159) 


Expressions (158) for g, and qg, now vanish identically, and the 
general solution of the system will not contain the arbitrary con- 
stant C,. We can try to restore the lost constant by using the equations 


1 = (4,D?+eD+f.)V; g= —(4,D?+e,D+f,)V. (160) 
instead of (154), when we introduce the auxiliary function V. 
With this, the second of equations (153) will be satisfied for any V, 
whilst substitution of expressions (160) in the first equation (153) 
will give us the same equation (155) as above for V. The root 7, of 


the characteristic equation (156) now gives, instead of (158), the 
expressions for g, and q,: 


Qy = O; (dg ri + €g7, + fole™; gg = — Cy (dyrp + e,7, + fi) e™. 


Provided one at least of the factors (d, rj + e,7, + f,;) and (d,rj + 
+ €,7, + f,) does not vanish, the solution corresponding to the root 
r = 7, of (156) has now been restored. 

The case still remains to be considered when, in addition to rela- 
tionships (159), we have 


Qriteanth=dygriterntf=0. (161) 
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With this, the method given above does not lead to restoration of 
the solution corresponding to root r= 7, of equation (156). But 
since (159) and (161) are valid, all the quadratic expressions in 
brackets on the left-hand side of (156) have the root r=17, ie. 
are divisible by (r — 7,). It follows that r = 7, must be a repeated 
root of (156). We confine ourselves to the case when r=7, is a 
double root, and indicate the corresponding solutions of the system. 
These two solutions will be: 


H=Cie;, g=0 (162) 
9, == 0; de = Cz e™. (163) 
If, in fact, we substitute say expressions (162) in the left-hand 
side of either of equations (153), we obtain an identity, by (159) 
and (161). 
These solutions are distinct, since q, is identically zero in the first, 
whereas it differs from zero in the second. 


We remark that if, in the case of arepeated root 7, = 7,, say, one 
of relationships (159) is not fulfilled, we obtain, on substituting 


V =C,e™andV = C,te™ 
in expressions (154), the solution (158) and a solution which contains ¢ 
as a factor: 
G1 = — Cz (Agri + barry + cg) te™ + C2 pe; 
de = Cy (a, 7} + Br, + c)te™ + OC, pae™, 


where p, and p, are definite constants. 
The general solution of the non-homogeneous system: 


(a, D? + 6, D + ¢,) q, + (a, D? +6, D + C2) do = Ff, (t); 
(d, D* +e, D+ f,)q + (dy D? + D+ fe) Ge = fe (8); 
consists, as in the case of a single equation, in the sum of the general 
solution of the corresponding homogeneous system (153) and any 


particular solution of the non-homogeneous system. If the free terms 
f(t) and f,(t) are of the form 


A, e* cos Bt + B,e* sin Bt = De“ sin (Bt + 9), 


(164) 


the particular solutions can be sought in the form 


q, = A, e% cos ft + B,e“sin Bt; gq. = A,e% cos ft + Bye sin Bt, 
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provided only that (a + £7) is not a root of equation (156). On sub- 
stituting this expression in the left-hand side of equation (164) and 
equating coefficients of e“ cos Bt and e“ sin Bt, we get equations 
for determining A,, B,, A,, B,. 

The particular solutions of system (164) can be obtained for any 
f,(t) and f,(¢) in the same way as in the case of a single equation [40]. 
On solving system (164) for g, and q,, we get, for example, for q,: 


a Deep ah D?+b,D 
= ey f(t) — oy fe (t), 


where, for brevity, 4(D) denotes the symbolic polynomial on the 
left-hand side of equation (155). On expanding the rational fractions 
and using the value given in [38] for the symbolic factor (D — r)~*, 
we obtain the required solution of system (164). 

We further remark that, by using the arguments of [20], we can 
easily reduce the integration of a system of linear equations with 
constant coefficients to the integration of a single linear equation 
with constant coefficients. We give a general method in Volume III 
for integrating a system of equations with constant coefficients. 


44, Examples. 1. We consider the system: 


d? a2 z 
<f =2t2; a ea 


where y and z are required functions of x. On finding z from the first equation: 


d2 y 
Oo peo 


and substituting in the second, we get the fourth order equation for y: 


Uy 2m, (165) 
the general solution of which is found by the usual rule as 

y =C,e* + C,e*+C,cosxr+C,sin x — 22. 
We substitute this expression in (165) and get the expression for z: 

z=C,e* + C,e-* —C,cosxz —C,sinz — a. 


2. We take the system of three first order equations: 


d dz 
ane ee eet; ap rvs (166) 
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where x, y and z are required as functions of ¢. We solve the first equation with 
respect to y: 


y= 2 (167) 


and substitute the expression obtained in the remaining two equations, which 
gives: 


d2a dz dz da 
ar 7 ape ap te ap (168) 


On substituting the expression for dz/dé given by the second equation into 
the first, we get a second order equation containing only the one unknown 
% (exceptional case): 


dz da 
oF a a aa 
the general solution of which is: 
a = O,0% +. 0,08 (169,) 


We substitute this in the second of equations (168) and get a first order equa- 
tion for z 


the general solution of which is: 
z=0,0 '+C,e". (169,) 
On substituting expressions (169,) and (169,) in (167), we obtain for y: 
y =C,e% — (0, +-0,) 0. -  (169,) 


We are presented here with the exceptional case referred to in (20). Instead 
of obtaining a single differential equation of the third order, we have obtained 
an equation of the second order and a further equation of the first order. 

3. We encounter systems of linear equations with constant coefficients in 
the study of electrical oscillations, as well as when considering small oscilla- 
tions of mechanical systems about the equilibrium position. Let two circuits 
be linked magnetically, i.c. the current in one circuit produces a magnetic 
field which induces an electromotive force in the second circuit. If 4,, 7, are 
the currents in the two circuits, the induced e. m. f. in the first circuit will be 
M di,/dt, and in the second, M di,/dt, where M is the constant mutual induc- 
tance. If we assume that there is no current source in either circuit, we 
have the equations: 


azz dat d27 
L,=t +B, Pa h+MZ2=0; (170) 
d? d2¢ dz. 

wi 47, My nts dino am 


where L,, R,, C, are the self-inductance, resistance, and capacity in the first 
circuit, and Z,, R,, C, are the corresponding values for the second circuit. 
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We use this example to show how one of the unknown functions can be 
eliminated and a single fourth order equation obtained with one unknown, 
without introducing an auxiliary function JV. 

We substitute for d? ¢,/dé? from (171) into (170), and get the equation 
diy M 


L “ : a 
aE a a R,M —+* 7% ——j7-t,=0. = (172) 


2 xn 
(L,L, — My +L,R oC; 


On differentiating this equation, and substituting the expression for Md,/dé?: 
dz, di, di, I 


Map ape a og cM) 
got from (170), we obtain: 
diz : azz di 
(L,L, — M?) an + (£,R, + £,R,) aie * (zt +R R,) Se os 
M 'di, _ 
4 oe a I pee eas a. ae = (174) 


After differentiating once more, and again substituting for Md’2,/dt? from 
(173), we finally arrive at a linear equation of the fourth order for 4,: 


. 3; 27 
dti, d3i, ai, 


L, L, 
(L,L, — M*) ant Ge oe rom = RB) age ok 


+ (L,R, ‘FP L, R,) 


+(4+9 a) at tac =0. (175) 


If we had eliminated 7, instead of 7,, we should have got precisely the same 
fourth order equation for 7,. Its corresponding characteristic equation is 


(1 — k*) r# + 2 (gy + ge) 73 + (ni + 13 + 494,92) 7? + 
+ 2 (gins + goni) r + nin3 = 0, (176) 
where we have written for brevity: 

ME eee eikee R, Ry 
er, "1 YTO,? "2 V7.0," aa i= SL, 
Equation (176) can also be written in the form: 

(r? + Qgyr + m2) (7? + Qgor + 03) — keré = 0. (177) 


If there were no magnetic coupling, we should have to put M = 0 in equations 
(170) and (171), and we should obtain two separate equations, defining the dis- 
charge processes in the circuits: 


d2¢ di : 24 dé ; 

ae + 2a t+ nit =0 and ae +29. Gp + mite = 0. (178) 
Both circuits are usually oscillatory, in other words, the characteristic 

equations corresponding to differential equations (178): 


v4 2grt+n?=0 and r+ 29,r +n? =0, (179) 
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have complex roots, i.e. g,2 — n,2 <0 and g,? — n,? < 0, or 
R, I R 1 
2 << ant i ——— 
i yo. on, “yi,0. 


or alternatively 


Aa \# and he yz. 

With k = 0, equation (177) gives two pairs of conjugate complex roots 
[the roots of equations (179)}. With the small values of 1, such as are usually 
found in practice, (177) again has two pairs of conjugate complex roots, with 
negative real parts: r; , = —a + bi and 75, = —¢ + di; so that the general] 
expression for 7, becomes: 


i, = O,e~™ cos bt + C,e-@ sin bt + Ce”! cos dt + C,e“ sin dt. 


We remark that, on knowing ¢,, we can obtain 2, also without further integra- 
tion. All we do is find di,/dé from equation (174), substitute the expression 
obtained in equation (172), and thus get a linear equation in 2,. The expression 
for 7, will contain terms of the same form as in 7, with coefficients that are 
linear combinations of the constants C,, C,, C; and C,. 

If we neglect the resistances, i.e. take g, = g, = 0, and in addition, assume 
that the circuits are tuned to the same frequency, i.e. n, = n, = n, equation 
(177) becomes 

(1 — ke?) x4 + 2n?r? + n* = 0, 


whence 
Pate — n? + kn? i ne 
ae ee ieee 
and 
n n 
Mote 2 yeh Tete + yy? (@=V—1). 


The solution corresponding to these purely imaginary roots is of trigonometric 
form. It follows that, given magnetic coupling between two circuits tuned to 
the same frequency, two oscillations arise, whose frequencies depend on the 
common frequency 7 of the circuits and on the constant & which characterises 
the magnetic coupling, in accordance with the relationships: 


n n 


a 


eo Yiee Se 


= 


§ 4. Integration with the aid of power series 


45, Integration of a linear equation, using a power series. The 
solutions of a linear equation of higher order than the first with variable 
coefficients are not generally expressible in terms of elementary 
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functions, as we mentioned earlier, and the integration of such an 
equation does not in general reduce to a quadrature. The most useful 
method is to represent the required solution as a power series, as 
already mentioned in [13]. This device is particularly applicable to 
linear differential equations. We shall confine ourselves to the second 
order equation: 


y" + p(x)y’ +q(x)y=0. (1) 


Let the coefficients p(x) and q(x) be given in the form of power series, 
expanded in positive integral powers of 2, so that the equation has 
the form: 


y” + (dy +.a,% + aga? +...) + (by + Bye + dby®@+...)y=0. (2) 


We notice that the coefficient of y” is taken equal to unity. 
We seek the solution of (2) as a further power series: 


= Sas’. (3) 
s=0 


On substituting for y and its derivatives from (3) into (2), we get: 


> 3(s— lag + Sax > sa,as—} + = bas Sax? =0. 
s=2 s=0 
By cross-multiplying the power series, collecting like terms and 
equating to zero the coefficients of the various powers of x on the 
left-hand side of the equation written, we get a series of equations: 


x1!3- 2a, + 2a,a,-+a,a, + ba, + b,a,=0 


u?|4- Sas Sota Pa act ail Vata a te (4) 
x*| (8 + 2) (8 + y asta + Qa ( a ais was dj41) = 0 

Here, Qs(@, @, ,@,, ..-, @s4,) denotes a homogeneous polynomial of 
the first degree in its arguments ay, a, dg, .--, As44- 


Each successive equation of the series written contains one more 
required coefficient than the previous equation. The coefficients a, 
and a, remain arbitrary, and play the part of arbitrary constants. 
The first of equations (4) gives a,, then the second gives az, the third a,, 
and so on, so that in general, knowing the preceding ao, a,, a, . - 
Gs4,, we can determine a,;, from the (s + 1)th equation. 


hae 3 
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It is convenient to proceed as follows. We find two solutions y, 
and y, by the above method, with the values a, = 1 and a, =0 
taken for the first solution, and values a, = 0 and a, = 1 for the 
second, this being equivalent to the following initial conditions: 


Yilxmo = 15 Yilxeo = 9, 
Yo\x0 = 93 Y2\xno0 = 1. 
Every solution of the equation will be a linear combination of 
these solutions, and if the initial conditions have the form 


Y |x—-0 = A; y’ ee B, 
obviously, 


y = Ay, + Byp. 


We have shown above that the coefficients of power series (3) can 
be determined successively by formal computation. It remains an 
open question, however, whether the power series thus obtained will 
be convergent, and whether it will provide a solution of the equation. 
We give the proof in Volume III of the following proposition: if the 
series 


are convergent for |x| < R, the power series arrived at by the above 
method is also convergent for these values of x, and gives a solution of 
equation (2). In particular, if p(x) and q(x) are polynomials in x, the 
power series obtained is convergent for any &. 

Linear equations are often encountered of the form 


Po(a)y” + Py (x) y’ + Pe(x)y = 9, (5) 


where P,(x), P,(x), P(x) are polynomials in a. In order to reduce 
this to form (1), we have to divide both sides by P,(x), which means 
taking 
-_ Piz) , __ _P2 (x) 
Pla\= Es a(t) =e. (6) 


If the constant term of polynomial P,(x) differs from zero, i.e. P,(0)40, 
p(x) and g(x) can be written as power series, on dividing the poly- 
nomials, arranged in increasing powers of x, and the solution of (5) 
also can be sought as a power series. With this, there is no need to 
reduce (5) to form (1), the simpler method being to substitute expres- 
sion (3) directly for y in the left-hand side of (5) then use the method 
of undetermined coefficients. 
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We have so far only considered power series, arranged in positive 
integral powers of x. It is also possible to use series arranged in 
powers of (2 — a). 

All that has been said above evidently applies to linear equations 
of higher order than the second, except that now, instead of the 
first two coefficients remaining undetermined when finding the 
solution as a power series, the number of undetermined coefficients 
becomes equal to the order of the equation. 

Given the non-homogeneous linear equation 


y” + p(x) y’ + o(x)y = f(x), 


where both the right-hand side and the coefficients are power 
series, its particular solution can also be sought as a power series. 

We notice one point about expressions (6). Let P(x) and Q(x) be 
two polynomials in vz, where P(0) # 0. The result of dividing the 
polynomials can be written as a power series, as mentioned above: 


I ant aetatt.n " 


but now the questions arise, as to whether the series on the right is 
convergent, and if so, in what interval; also, is its sum equal to the 
left-hand side of the equation? The answers to these questions follow 
quite simply from the theory of functions of a complex variable, 
which is described in Volume III. Here, we simply give the final 
result: the power series of (7) is convergent for |z|< FR, where R 
is the modulus (or absolute value) of the root of minimum modulus 
of the equation P(x) = 0; furthermore, equation (7) applies for these z. 
One consequence of this is that, if equation (5) is integrated dire«tly 
with the aid of power series, the series obtained will in fact be con- 
vergent for |z|< #, where # is the minimum among the moduli 
of the roots of the equation P,(x) = 0. 


We remark that, if the convergence of series (3) is proved within the interval 
(—, +2), it follows directly from this that the sum of the series gives a solu- 
tion of the equation. To start with, we can find y’ and y” by simple term-by- 
term differentiation of series (3) [I, 150]. Then, on substituting the expressions 
for y, y’ and y” in the left-hand side of equation (2), we can multiply term by 
term the series for yf and y with the series p(x) and q(z), in view of the fact 
that power series are absolutely convergent [I, 137, 148]. Finally, by the choice 
of the coefficients a, from equations (4), we can cancel all the terms on the left- 
hand side of (2). 
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46. Examples. 1. We take the equation: 
y” — vy = 0. 
We get by substituting series (3): 
(2-la, + 3-2a,2 + 4-3a,27 +...) — (a9 +a, e+ a,27 +...) =0, 

whence we find, on equating to zero coefficients of like powers of a: 
x°|2-la, =0 
x1) 3-2a,—a,=0 
x?) 4-3a,—a,—0 


a3/5-4a, — a, =0 


oe 8 © © 8 8 


Having put a, = 1 and a, = 0, we obtain successively the remaining coef- 
ficients: 


a, SS - 


i.e. the only coefficients as differing from zero are those for which the subscript 
s is divisible by 3, so that we can write: 


1.4-7...(3k — 2) 


Ask. = Asx-2 = Nand ay, = “(3k)E 7 


We have thus obtained the solution 


wo 


tS Ped, SSO): 
=1 (3k)! 


y=l+ 
k 


We get the second solution by putting a, = 0 and a, = 1. It is easily shown, 
by the same method as above, that this second solution is 


_ wr 2-5+8...(86h — 1) skaa 
Eee wea 


The power series obtained are convergent for all 2. 


This may be verified for y, by using d’Alembert’s test [I, 121]. The ratio of 
the two successive terms becomes 


1-4-7...(3k +1) gokts, 1:4-7...(8k — 2) - ae ] ee 
(3k + 3)! (3k)! (3% -+ 2) (3k + 3) 
and the absolute value of this ratio tends to zero for all x on indefinite increase 


of k, whence follows the absolute convergence of the series. 
2. We take the equation: 


(1 — a*) y” — zy’ + a? y = 0. 
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On substituting series (3) and equating to zero coefficients of x”, we obtain. 
the following relationships between the a,: 


(n+ 2) (n+ ld ani, — n(n — ll an — na, + a, = 0 
or 
(n + 2) (n + 1) ay,. = (n? — a?) ay. 


On setting a, = 1 and a, = 0, we get the solution: 


a® a? (a* — 4) (a? — 16) 
HZ=l-=a e+ Al x Us { wé+... 


Similarly, setting a, = 0 and a, = 1, we get: 


2_] 2 1) (a2 —9 

i ee (PE) gs 

(a® — 1) (a? — 9) (a? — 25) 
7! 


wis... 


The coefficient P,(x) in the equation taken, where P,(x) = 1 — 2’, has 
roots x = +1, the absolute values of both these being unity. Hence it follows 
that the series for y, and y, must be convergent for —1 <a < +1, that is, 
for |#| <1. 

We can verify this with d’Alembert’s test. Neglecting the sign, we get for 
the ratio of two successive terms say of y,: 


a# (a? — 4)...[a* — (2n)?]_ inte. a (a? — 4)...[a? — (2n — 2)?] tt — 
(2n + 2)! ' (2n)! 


a? — (2n)? 


—_—__ —_____"__..___ g? 


(Qn 1) Qn $2) 


We divide numerator and denominator by n?, which enables us to write 
the absolute value of the ratio in the form: 


62 | ‘ler. 
er ues 


This ratio tends to | x |? on indefinite increase of n, and obviously, | x |? < 1 
for |x| <1; thus, by d’Alembert’s test, series y, is absolutely convergent for 
|2| <1. It is also clear that the series is divergent for || > 1, provided 
a is not an even integer. In this last case, the series breaks off and reduces. 
to a polynomial. Similar conclusions apply regarding series y,. It can be verified 
that solutions y, and y, are expressible in terms of elementary functions, in 
fact, 


1. 
Y, == Cos (a arccos2); Y= =a sin (a are cos 2). 
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47, Expansion of solutions into generalized power series. Quite a number 
of equations encountered in applications have the form 


xy” + p(x)- xy’ + q(x) y = 0, 


where p(x) and q(x) are series, as in equation (2), arranged in positive integral 
powers of x, or else are polynomials. This equation does not come under type 
(2), due to the presence of x? as a factor of the second derivative. The equation 
is said to have a regular singular point at x = 0. We write p(x) and g(x) explicitly 
as series: 


x2 y” + (a, + a,% +a,02+...) ay’ + (, +0,2 4+ b,2? +...) y=9, (8) 


and instead of seeking the solution as the simple power series (3), look for it 
as the product of some power of x and a power series: 


y = a? =, a,x", (9) 


Here, we can obviously take the first coefficient a, as non-zero, in view of the 
power g not being fixed in the factor outside. 

We substitute in the left-hand side of (8) the following expressions for 
yyy”: 


y= =, agets: ty = , (o + 8) a, a2tS—); 
S= 


s= 
y= Ps (e+ 8) (9 +8 —l)a,a®ts—?. 


On collecting like terms and equating to zero the coefficients of the various 
powers of x, we get the series of equations: 


x® |[e(e—1) +a,0e+]a,=0 
xt! f(a +1) @ +a (@+1) + bo] a, + 2, Ody + 0, a = 0 
wt? | £(g4+-2)(@+1)+49 (@+2)+5o] 22+, (Q4+-1) a, +04 Cag b, a+b, G9=0 [ 


i 


ed 


The Qs(do, @,, G2, ..., @;_,) denote homogeneous polynomials of the first 
degree in their arguments do, @,, G2, ..., Gs). 
Since a, ¥ 0 by hypothesis, the first of the equations written gives a quadratic 


equation for @: 
F(2) = o(@ — 1) + a9¢ +h) = 0. (11) 


This is called the indicial equation. 

Let its roots be @,, 9,. On setting either of these for 9 in equations (10), we 
get a series of equations, any given one of which contains one more coefficient 
as than the preceding equation, so that we can find successively u,, a,, ... The 
coefficient a,, which remains arbitrary, plays the role of an arbitrary factor 
and can be taken say equal to unity. 

The first of equations (10) has in fact become an identity after substituting 
e = 0, OF 0 = Q,, whilst the second gives a,, the third a,, etc., and in general 
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the (s + 1)th gives a,, assuming ay, a,,...,,_, are already known. The only 
requirement here is for the coefficients of the a, in the equations to be non- 
zero. It is immediately evident that these coefficients can be found from the 
left-hand side of equation (11) by substituting (e, + 8) or (@, + 8) for g, i.e. 
they are equal to F(e, +s) or F(e, + 8). 

Suppose that we have obtained solution (9), starting from the root @ = 0, 
of equation (11). If F(e, + 8) # 0 for any positive integer s, the above method 
can. be used successfully for determining the coefficients. 

The condition F(o9, + 8s) #0 is obviously equivalent to the other root 0, 
of equation (11) not being of the form (ge, + s), where s is a positive integer 
In other words, (e, — @,) must not be a positive integer. 

The following conclusions are easily drawn from what has been said. 

1. If the roots oe, and @, of equation (11) do not differ by a positive integer 
or zero, both roots can be used in accordance with the above method to obtain 
two solutions of the form 


Yy == a =) Asx" ; Yo = v2 =, Bx* (a) and B, # 0). (12) 
Ss s= 


2. If (9, — 2.) is a positive integer, the above method can be used in general 
to form only one series: 


co 


Y= ot S an’. (13) 
s=0 


3. If equation (11) has a repeated root, 0, = 0,, again, only the one series 
(13) can be formed. 

In view of the convergence of the series obtained, a proposition can be stated, 
similar to that made in [45]: if the series 


ioe] 


> a8 and 3 bya® 
s=0 s=0 


are convergent for |x| < R, the series formed above are convergent for the same 
x and represent solutions of equation (8). 
The equation 


xP, (x) y” + «P, (x) y’ + P, (x) y = 0, (14) 


reduces to the one worked out, where P,(2), P(x), P,(z) are polynomials or 
series expanded in positive integral powers of z, and P,(0) # 0. Here, as in 
[45], series (9) can be substituted directly in the left-hand side of (14), without 
dividing by P,(x). Furthermore, as in [45], we can take series expanded in 
positive integral powers of (% — a) instead of zx. 

In case 1 above, the two solutions (12) are linearly independent, i.e. their 
ratio is not a constant, as follows at once from the fact that expressions y, 
and y, contain different powers of 2, x®! and 2®, before the summation sign. 
We have only found one solution (13) in cases 2 and 3. Formula (9) of [24] 
offers the possiblity of finding a second solution with the aid of a quadrature. 
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We merely state the result, without proof: if (g, — @2.) is a positive integer or 
zero, we have a solution, in addition to (13), of the form: 


y, = By, log x + 2” 2, Bee: (15) 
s= 


Expression y, thus differs in the present case from the ordinary expression 
(12) in having an additional term of the form fy, log x. It may happen that 
the constant f is zero, in which case an expression of the form (12) is obtained 
for y,. All these assertions will be proved in Volume III. 


48. Bessel’s equation. This equation has the form: 
axty” -- ay” + (2? — p?) y = 0, (16) 

where p is a given constant. It occurs in various problems of astronomy and 
of pure and applied physics. 

Comparison of the equation with (8) shows that here, a, = 1 and b, = —p’; 
the indicial equation therefore now becomes: 

e(@—-l)+e—p?=0 or &—pr=0, 
with the roots 
O=P a= Pp. 


We seek the solution in the form 


y= x? (ay -+ a,% + aya? + ...). 


On substituting in the left-hand side of (16) and equating to zero the coef- 
ficients of the powers of x, we get: 


att | [(p + 1)? — p?] a, =0 
Pts [(p + 2)? — p?] a, + ay =0 


i 


We write a, = 1 then evaluate the coefficients successively, and arrive 
at the solution: 


a2 A 


~ F@p +2) + 2-0 Qp+2 Qp+4 


8 
—— +. .,.]. 17) 
pares ereneee | ( 
A second solution of (16) can be obtained by making use of the second root 
0, == —p, and it obviously follows by the simple substitution of (—p) for p in 
solution (17), since (16) only contains g? and remains unchanged on making 
this substitution: 


va? 


x xt 


— yp P Soa yp Sees ee a ee nee eS a ey 
wa [} 2 (—2p 42) + 9-4-(— 2p + 2)(—2p +4) 


(18) 


xs 
ce eee 
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The difference between the roots of the indicial equation is 2p, so that both 
the solutions written are satisfactory, provided p is neither an integer nor half 
an odd integer. Solution (17) gives the Bessel function of the pth order, except 
for a constant factor; the Bessel function is usually written J p(); and is also 
called a cylindrical function of the first kind. Thus the general solution of 
equation (16), with p neither an integer nor half an odd integer, is 


y +O, Jp (x) + Cgd_» (2). 


The power series appearing in solution (17) is convergent for any x, as may 
easily be verified by d’Alembert’s test. 

Now let p = n be an integer (positive). Solution (17) remains in force, whereas 
solution (18) becomes meaningless, since one of the factors in the denominators 
of terms of the expansion vanishes as from a certain number. The Bessel function 
J,(«) is defined for positive integral p=n with the aid of formula (17) multiplied 
by the constant factor 1/(2”-n!): 


at a a 
In(2) = 5a | ~Fin +H? TAO Han+D 


a8 
~ 2+4°6(2n + 2) (2n + 4) (2n + 6) +...|: (19) 


The general term in this expansion is 
git 2s 


2"n!2°4°6° ... Qe- (Qn + 2) (Qn + 4) (Qn + 6)... (2n + Qs) | 


(— 1) 


Each of the 2s factors which appear in the denominator after 2” +»! con- 
tains the factor 2; if we take these out and combine them with the 2”, we can 
write the general term in the form: 


gt 2s 


: = 
2749 nt 1.263... 8-(m-+1)(m+2)(n +3)... (m+ 8) — 

_ (a1) ge \nt2s 

pe eae a 


(—}) 


~ st-(n+a)! 
so that formula (19) can be written as 
= a (— 1) aw \nt2s 
Ja(e)= 2 ai(n +)! ($) : Go) 
where we take 0! = I| as usual. In particular, we get for n = 0: 
ey —"(F a me 
Joe)= 2 arta) = 


-an(s) tans) apla) + 7 


By what was said in [47], equation (16) will have a second solution of the 
form: 


K,, (&) = BJ, (x) log a+a7~" , Bx’. (22) 
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in addition to solution (20), when p = n is a positive integer. 
This solution obviously tends to infinity for x = 0. 
The genera] solution of equation (16) becomes for yp = 1: 


y =C Jp () + OK, (x). (23) 


If we want to obtain a solution which is finite at x = 0, we have to take con- 
stant C, = 0, i.e. we must confine ourselves to solution (20). 
We take a closer look at solution (22) for p = 0. Here, the equation becomes: 


[y” +e y ty =0, (24) 


and one of its solutions is given by (21). A second solution can be sought in the 
form 


BJ, (x) log @ + By + Bye + Bow? +... 


On taking a linear combination of this solution with that already found, 
we can reduce the free term f, to zero, so that the final solution can be sought 
as 


BJ, (x)loga + B,a+ Baor+... 


By substituting this expression in the left-hand side of (24) and using the 
method of undetermined coefficients, we can successively determine the ,.- 
We miss out all the working and only give the final expression for the second 
solution. We set the non-vanishing coefficient 6 equal to unity here: 


2 4 1 6 1 J 
K, (z)=J (0) loge +S ~ eg (1+ 5) +agra(l+e+5)— oe. (25) 


This is called a zero order Bessel or cylindrical function of the second kind. 

Finally, let p be half an odd integer, p = (2n + 1)/2. Although the dif- 
ference between the roots of the indicial equation is here the integer (2m ++ 1), 
solutions (17) and (18) both remain in force and are linearly independent, 
inasmuch as we have the factors 2@"*+)/2 and «~ @"+)/2 respectively in front of 
the power series, so that their ratio cannot be constant. 

If we substitute p = 1/2, for instance, in solution (17), we get the series: 


a x4 x8 
1/2 The ee ca i = 
[} 2.37 9.4.3-6 smemit:| 


1 x3 x5 a? sin x 
= [-ate oat |= je 


On multiplying this series by the constant factor /2/x, we get the Bessel 
function Jy. (2): 


a 
Ji, 2(z) = pa sin 2. (26) 


Similarly, (18) gives us 


J _ij2(t) = jz COs @, (27) 
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and the general solution of equation (16) for p = 1/2 is: 


y =O,5, 2 (%) +O, I_,, (2)- 


We note some results without proof: the Bessel function with subscript equal 
to half an odd integer is in general expressed in terms of elementary functions 
and has the form: 


Yantt (rz) = (2 |P, (=) sina + Q, (=) cos 2 | ; 


where P,,(1/x) and Q,(1/2) are polynomials in 1/x. In particular: 
2 sin & 
J a2 (#) = \2 (“2* 


we 


J s/o (2) = = (= — 1} sin x — cos 2) 


J _5)9(#) = y=. (- sin & — 


— cos | ; 


cos & } 
? 


2 3, 3 
J _ip (x)= (4 [= sine + (= _ 1) cos z| . 
Furthermore, we have for any positive integral n: 
os 2n+1 


n 2 =—— af * 
Jays (@) = (Is 2 e ® ain (S32) 
2 


The even function (sin x)/x has to be differentiated n times with respect to 
a? in this formula. 


49. Equations reducible to Bessel’s equation. We notice some equations 
that can be reduced to Bessel’s equation by a change of variables. Take the 
equation: 

ary” + ay’ + (kta? — pt) y =0, (28) 


where k is a non-vanishing constant. We take instead of x a new independent 
variable § = kx. We now have to substitute as follows in equation (28): 


,_ dy dy dé _, dy »_ a dy) _ 2 ay 
ode dé ° de He ond y= (bk Ge)ae Ge. 
so that (28) becomes: 
d? d 2 
k? a? ie = a ka Je + (k? a? pt) y =0 
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or 
d 
aS _ + (2 — p*)y =0, 


which is Bessel’s equation (16) with the independent variable ¢. Using é = ka, 
the general solution of equation (28) becomes: 


y =O, Jp (kx) + Cy J_p (ke), (29) 

or, if p = n is a positive integer or zero: 
y =O, Ty (kx) +O, Ky (ker). (29,) 
A broad class of equations reducible to Bessel’s equation is revealed by intro- 


ducing a new independent variable ¢ and a new function wu into (16), in accord- 
ance with 

y=ttu and «= yt, (30) 
where a, 8 and » are constants, and f and y are non-zero. Differentiation gives 


us at once: 
dit 1 pA. dy 1 p-B dy 


‘dx py ° da fy at 
phage (pe oy Pe), 
da? By By di? By dt 

and further, 
dy a du Paes dy gu 
Se a ee as de + 


+ aqiet Se + a(a ~1)t*~? u. 


If we substitute the expressions for y, dy/dx, d*y/dz? in equation (16), then 
replace dy/dt and d?y/dé by their expressions in terms of wu, du/dt, d?u/dé? 
and make simple rearrangements, we find the equation for u: 


d2u 
de? 


2 + (a+ 1S 4 (at — fe pt + fe yt OP) w= 0. (31) 


Equation (16) has the general solution: 
y = 0, Sp (x) + Cz, d_p (x), 
so that, by (30), the general solution of (31) will be: 
une fy =O, tS (yt?) +O, t- 8 Ip (yt), (32) 


where J_,(yt,) must be replaced by K,(yt®), if p =n isa positive integer 
or zero. 
Equation (31) has the form: 
d2u du 


2 a + at “ad -- (b 4. ct”) ui= 0, (33) 


where 


Qatl=a @&—-BPp=b, Pyt=c; 2B=m. (34) 
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Given an equation of type (33), with constants c and m not zero, we can 
conversely find a, 8, y and p from equations (34) and write the general integral 
in terms of Bessel functions by using (32). 

If ¢ or m is zero, (33) is Euler’s equation [42] and simply reduces to an equa- 
tion with constant coefficients. 

We consider a particular case of equation (33): 

d2u du 
t aa +a a +tu=0. (35) 

Multiplication of the equation by ¢ shows that we have here: b = 0,c = 1, 

m = 2, and a arbitrary. Equations (34) become: 


2a+1l=a; a—fp?=0; Py=1; 2B=2, 
whence we have 


a—l a—l 
— . =|: =I]: — 
a 2 > B > Y x Pp 2 , 


and the general integral of (35) becomes, by (32): 


1—a l—a 


u=C,t? Jas (t) + Cyt ee | 
2 


(t), 


l—a 
2 


where we have to replace Jq—ay2 by Kig-1y2 if (1 — @)/2 happens to be a 
negative integer or zero. Equation (35) is identical with (24) when a = 1. 

Equation (33) represents a wide, general class of linear equations that are 
often encountered in applied mathematics, with general integrals expressible, 
as we have seen, by means of Bessel functions. 


§ 5. Supplementary notes on the theory 
of differential equations 


50. The method of successive approximations for linear equations. 
Mention has already been made several times of the existence and 
uniqueness theorem for differential equations. We first prove the 
theorem for the case of linear equations, and do so by making use 
of the method of successive approximations, which we introduced 
originally for the approximate evaluation of the roots of equations 
[I, 193]. 

We take for clarity the system of two linear homogeneous equations: 


Shp (ay ta (aes “2 = pelay t+ ao(a)2 (1) 


with the initial conditions 


Y|xaxo = Yo: ae = &. (2) 
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We shall assume that the coefficients in equation (1) are continuous 
functions of x in a finite, closed interval J (a < x < b) which con- 
tains the initial value 7), and we take x as belonging to I in future 
arguments. 

The solutions y and z of system (1) must certainly be continuous, 
differentiable functions, and it is clear from the equations themselves 
that the derivatives dy/dz and dz/dz must also be continuous, since 
the right-hand sides of the equations are continuous with the assump- 
tions made. On integrating the equations term by term from 2, to 2, 
and taking into account (2), we get: 


ua) =yo+ f (mOy) +a20) a 
: (3) 
a(x) = 2 + JF [pe (t) y(t) + 92 (4) 2(t)] dé. | 


We have written out the arguments of functions y and z here for 
ease of working, the variable of integration being denoted by ¢ so as 
to avoid confusion with the upper limit 2. Equations (1) with initial 
conditions (2) thus bring us to equations (3). 

We now prove the converse: if continuous functions y(x) and 2(zx) 
satisfy equations (3), they also satisfy equations (1) and initial con- 
ditions (2). The latter follows by putting x = 2, in (3) and recalling 
that an integral vanishes when its limits are the same. Furthermore, 
differentiation of (3) with respect to x gives us equations (1) [I, 96]. 
Equations (3) are therefore equivalent, in this sense, to equations (1) 
with initial conditions (2), and we shall in future consider equations 
(3) only. We notice that the required functions y(x) and 2(x) appear 
both on the left-hand sides of these equations and under the integral 
sign on the right-hand sides. 

The method of successive approximations works as follows. We take 
the initial values y, and z, as first approximations to the required 
functions y and z and substitute accordingly in the right-hand sides 
of equations (3); this gives us functions y,(z) and 2z,(z): 


x 


7 
Y(t) =Yot f [pi (t)Yo + a (2) 2] at | 


(4) 
2 (@%) = 2% + i) [Ps (t) Yo + Ge (t) 20] dé, 
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as second approximations to y and z. These latter functions are 
clearly continuous in the interval J [1, 96]. We now substitute y,(x) 
and z,(x) for y and z in the right-hand sides of (3) and obtain third 
approximations y,(z) and z,(z): 


Ys (x) = wt f ll (t) + q (t) % (¢)] dé 


2x (a2) = 2 + a [po (t) ya (t) + Ge (é) 2, ()] at 


where y,(x%) and z,(x) are again continuous in the interval J, and so on. 
In general, the (n + 1)th approximation will be given by: 


| 
Yn (%) = Yo + i [Pr (4) Yn—1 (E) + 4 (t) 2n—1 (2)] ae | 
< (5) 
Zy(%) = 2% + { [Po (t) Yn—a (t) + Yo (t) Bsad t)| dt. | 


The coefficients of equations (1) are assumed continuous in J, so that 
their absolute magnitude will not exceed a definite positive number 
M in the interval [I, 35}: 


|pi(w)| <M; lpe(x)| <M; |q(x)|<M (win I). (6) 


Also, we let m denote the greater of the two positive numbers 
| yy | and | 2, |, ie. 


Yo] <m; |Z] <_m. (7) 


We shail in future consider only the part of I to the right of 2), 
ie. we take x — x, > 0. The left-hand part can be considered in the 
same way. 

We find the difference between two successive approximations. 
The first of equations (4) gives: 


x 
Y; (Z) — Yo = i) [p, (t) Yo + Q (t) Zo] dt. 
iXo 
We replace all the magnitudes under the integral by quantities 
greater than or equal to their absolute values and find, using (6) 
and (7) [I, 95]: 


lan (@) — yol < ff (Mm + Mm) at ; 


Xo 
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i.e. 
| ¥1 (2) — Yo| <m-2M (x — a), (8) 


whilst similarly 
| 2, (x) — 2|<m-2M (a — a). (8,) 


The first of equations (5) becomes, for n = 2: 
Yo (*) = Yo + i; [ps (£) ys (t) + 1 (t) & (€)] de, 


and we have, on subtracting the first of equations (4): 
| Yo(x) — y, (2) | = f {Py (f) [41 (4) — J + H(t) 0% (4) — (29]} de 


If we again replace the magnitudes under the integral with their 
absolute values and use (6), (8) and (8,), we get: 


| Ye (2) — y, (x) |< f {M-m-2M (t — ay)}+{M -m+2M (t—2,)} dt 
or 


x cae 2qt=x 
| Yo (x) — yy (x) | < 22m M? i (t — 29) dt = m- 22M? [‘ = He) ee , 


Xo 
whence finally, 
[2M (x — x,)]* 
2! ali 


| Yo (x) — y, (x)| <m (9) 


Similarly, we have: 


(eM aa 0 


| 2, (x) ~ 2, (x)| <m 


We continue by taking the first of equations (5) for n = 2 and 
n = 3, and find on subtraction: 


Y3 (%) — Ya (x) = ( {pi(t) [yo(t) —Yy (t)] + q(t) [29(t) — 2 (t)]} dt. 
We have by using (6), (9) and (9,) as above: . 


_ ( (¢ — 2)? dt, 


Xo 


| ¥3(%) — Yo (a) | < 


whence 
2M (x — 3 
| 3 (2) — yo (2) | Siete fl ; 
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and similarly, 


| 25 (2) — 29 (2) |< mE oN) | 


By proceeding thus, we can write the difference between two 
successive approximations as in general: 
m [2M (x — x,)}" 
n 


Yn (x) — Yn-1 (a) | < 
[2M (a — x,)}" a 


| 2m (@) — Spa (ae) | < om EM 


We use these values of the differences to show that y,(x) and 
2n(x) converge uniformly to limits y(x) and 2(xz) respectively on 
indefinite increase of n.t We give the proof for the sequence of functions 
yn(x). We can replace this sequence by the infinite series 


Yo + [ys (2%) — yo} + [ye (x) — y: (x)} + 
+ [ys (%) — yo (x)] +... + [Yn (2) — Yn—-1(@)] +... (11) 


the sum of the first (rn + 1) terms of which is equal to y,(#), so that 
we have to prove the uniform convergence of series (11) [I, 144]. 
If 1 is the length of the interval J in which 2 varies, the first of 
expressions (10) shows that the terms of (11) do not exceed in absolute 
value the positive numbers 


i (2M1)" ’ 
n! 


re epee 8 


whilst the series consisting of these numbers converges by d’ Alembert’s 
test, since the ratio of two adjacent terms is 2MJ/n, which tends to 
zero with indefinite increase of n. The same result follows from the 
expansion of e* [I, 129]. Series (11) is therefore uniformly convergent 
in the interval I by Weierstrass’s test [I, 147], i.e. y,(x) tends uniformly 
in this interval to some function y(zx). Similarly, it can be shown 
that sequence z,(z) tends uniformly in J to some limit function 2(z); 
thus we have, for z in TI: 
lim y, (2) = y (x); him. 2, (x)= 2 (2). (12) 
no N—> co 
Since y,(x) and z,(x) are continuous in J, the same can be said for 
their limits y(x) and 2(x) [I, 145]. 


+ It is essential to recall, for what follows, the sections on series with variable 
terms and uniform convergence in Volume I. 


146 LINEAR DIFFERENTIAL EQUATIONS [50 


We remark that (x — x) must be replaced by (x) — x) in the 
right-hand sides of inequalities (8) and (8,) when dealing with the 
part of I to the left of x, where x — x < 0. We have to replace 
(¢ — %) by (x) — #) in the further working, and so on. Inequality 
(10) remains valid throughout J, assuming (x — 2) is replaced by 
its absolute value. 

We now show that the limit functions satisfy equations (3), i.e. 
equations (1) with initial conditions (2). This follows immediately 
from expressions (5), on passing to the limit with n—> oo on both 
sides of the equations. Now, y,(x) and y,_,(¢) tend respectively to 
y(z) and y(t), whilst z,(z) and z2,-,(t) tend to z(x) and 2(é), so that 
we get equations (3) for y(x) and z(x) in the limit. We give a rigorous 
proof of the passage to the limit. It follows from (12) that: 


An [71 (t) Yn—s (t) + 4 () Zn,1()) =p, y(t) +9, H2(0); 


lim [aOmaO +a aOl=rOyO+awey. f 


We show that these passages to the limit occur uniformly with 
respect to ¢ in the interval J. We confine ourselves to the first expres- 
sion and work out the difference between the limit and the variable: 


I[p. ©) y(t) + q () (t)| — [pi (é \Yn—1 (4) + % (4) ()]|< 
<|n@lly¥O—waO|+la@lled ee ak 
Since yn—,(t) and 2,~,(f) converge uniformly to y(t) and 2(¢), given 
any «> 0, there exists a number JN, the same for all ¢ in J, such 

that 


W(t) — ona Ql <aazi let) — 21) < ayy for n> W. 
Hence it follows, by (6), that we have the inequality, for any ¢ of I: 
Lp. (t) y(t) +- ga(é) 2(4)] — Lrilt) Yn—a(t) + (8) %n-alH]|<¢ for n>WN, 


which proves the uniform passage to the limit in formulae (12,) 
throughout the interval J and in any part of it (wv, 7). We turn back 
to expressions (5) and use the fact that passage to the limit under 
the integral sign is possible for uniformly convergent sequences [I, 145]; 
having passed to the limit, we get equations (3) for y(x) and 2(x) 
from these expressions. 

To sum up, we can say that the method of successive approximations 
has given us a solution of system (1) with initial conditions (2), ie. 
we have proved the existence of a solution. We now show that the 
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solution is unique. Let equations (3) have two solutions: y(zx), 2(z) 
and Y(x), Z(x). On substituting in (3) first one solution, then the other 
and subtracting, we get: 


y(x) — ¥ (x) = f {px (t) (y(t) — Y(t] + pi [alt) — Ziey}} de 


Xe 


x 
a(x) — Z(x) = ( {[pe (é)Ly(t) — ¥ (t)]+ pe (é) [2(t) — Z(t) ]}dé. 
Xo 
We take an interval J, of length 1, to the right of x, so that 2M1, = 0 
is less than unity. We show that the two solutions coincide in this 
interval. If this were not the case, the absolute values of the differences 


(13) 


ly(x) — ¥(x)|, a(x) — Z(~)| 


would have a positive maximum in I,, which we denote by the num- 
ber 6. Let the maximum be attained by the first difference at 
x= 6, Le. 
ly(é) — Y(é)| =6 (14) 
and 
ly(x) — Y (x)| <6 and |a(x) — Z(a)|< 6 (# in J,). (14,) 


We take the first of equations (13) for x = &, and apply the same 
inequality for the integral as above; this gives us, by (14,): 


ly() — ¥(&)| < 2M6 (& — xp), 
whence, using (14) and the fact that & belongs to interval J”, 
6<2M1,6, ie. 6< 00, 


which is impossible, since 0 << 6 < 1 by hypothesis. 

Our assertion that the solutions y, z and Y, Z do not coincide in 
the interval J, is therefore absurd. We can cover the total interval I 
by intervals of length 1,, and thus prove the identity of the two solu- 
tions throughout I. 

We state the final result: system (1) with initial conditions (2) has 
a single definite solution which exists in the interval I of continuity of 
the coefficients of the system; also, the solution can be obtained by the 
method of successive approximations. 

This result is also valid in the case when I is an open interval 
c<«<d, since, by what has been proved, we have the existence 
and uniqueness of the solution in every finite closed intervala < x < b, 
which contains the initial point x, and lies inside the interval ce < x <d. 
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We might equally have considered a non-homogeneous system, 
i.e. with the extra functions /,(x), f,(2), continuous in the interval J, 
added to the right-hand sides of equations (1). The foregoing proof 
remains in force here. 

The linear equation of the second order: 


y” + plx)y’ + qa)y = 0 (15) 
can be written in the form of a system, on introducing an unknown 
z= y’ in addition to y: 


d d 
sh = 2; = — ple) 2—a(z)y, 


The result stated above is therefore also justified for (15), with the 
initial conditions 
Year = Yo? Y'xmx9 = Yor (16) 
in the interval J of continuity of the coefficients p(x), q(x). 
We can use conditions (16) to re-write equation (15) as 


x x 

y=Yotyou— { dx f [p(x)y’ + g(x) y] da, (17) 
Xo Xo 3 

where we can replace the double by a single integral in accordance 

with expression (23) of [15]. Equation (17) makes it possible to apply 

the method of successive approximations to (15) without reducing 

the equation to a system. 


Example. We apply the method of successive approximations to the example 
of [46]: 
y” —ay=0, 
We take the initial conditions y|,_) = 1 and y’|,_, = 0. Equation (17) 
now becomes: 


x x 
y=1 + {dxf ay da. 
6 96 


On substituting y = 1 on the right-hand side, we get the second approxi- 


mation: 
x 


x 

3 

y, (x) =1 + [de [zdr=1 uf +3 
o 0 

The third approximation is: 


xs 


niai4 [eel e(i+ Sp )erat4 Set gee 
0 0 
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On passing to the limit, we clearly get the power series: 


1-4 ee 
or ge 


] 
ee ola 


which we had in [46]. 


51. The case of a non-linear equation. The existence and uniqueness 
theorem may also be proved for non-linear equations by using succes- 
sive approximations, though the final result is stated somewhat 
differently. We shall take for 
simplicity a first order equation: Y 


y’ = f(x,y) (18) b 
a,¢ a gd 
with the initial condition: (KaYo) 


eee = Yo- (19) 


We suppose that the given 
function f(z, y) is continuous in 
the neighbourhood of the initial 
point (Zp), Yo) and has a bounded 
derivative with respect to y in this neighbourhood. More rigorously, 
a rectangle Q exists in the ry plane (Fig. 27): 


Fia. 27 


Pe Dnata (20) 


Y—-b<y<y%t+, 


in which f(x, y) is continuous, has a partial derivative with respect 
to y, and where 


k being a definite positive number. We can show, as in the case of a 
linear equation, that (18) with initial condition (19) is equivalent to 
the equation: 


Y= Yo+ f fle y(t)} de. (22) 


We assume here that the interval of variation of x does not exceed 
(Uy — a, 2) +a), whilst the value of the continuous function y(zx) 
does not lie outside (y»— 6, yy + 6), i.e. we assume that the point 
with abscissa x and ordinate y(x) belongs to the rectangle Q. 
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Subtraction of successive approximations will lead to expressions 
similar to (4) and (5): 


Y; (XZ) = Yo + F Ht, yo) ats. 285 
: (23) 
Yn (x) = Yo a f f{t, Yn-1 (2)] dt. 


We turn to condition (21). If two points (x,, y,) and (2, y,) of @ are 
taken with the same abscissae, we can use the formula of finite 
increments to write [I, 63]: 


Of(x1, ¥) | ; 
y=ys 


f(%1, Ye) — fp ys) = Ye — | By 


where y, lies between y, and y,. Condition (21) gives with this: 


fp Ye) — fr ¥1)| < Hy2 — mil- (24) 


This inequality is usually called a Lipschitz condition and is used 
for proving the convergence of y,,(x) and the uniqueness of the solution. 
Let M be the greatest absolute value of the continuous function 
f{(x, y) in rectangle Q, i.e. 


x, y)| <M [(x,y) in Q). (25) 


In carrying out the subtractions of (23), care must first of all be 
taken that the points with abscissae 2 and ordinates y,(z) do not 
pass outside rectangle Q, as defined by conditions (20). The first of 
these conditions gives the inequality | x — x)| < a for x. The second 
leads to the inequality: 


Yn (%) — Yo] <b. (26) 


For this inequality to be satisfied for any n, x has to be subjected 
to the condition | « — z,| < b/M, as well as | x — 2) | < a; thus we 
finally get for wv: 

b 
|r — xo] <a; jz — a] <p - (27) 


We show that, with this, all the approximations satisfy inequality 
(26). The first of equations (23) gives 


Y; (XL) —Y = f T(t, Yo) de, 
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and if we evaluate the integral as usual, using (25), we get: 


ly (2) — yol < M |x — a], 
hence, by the second of conditions (27), | y,(z) — Y) | < 8, so that (26) 
is satisfied for n = 1. Furthermore, the function y,(x) defined by 
the above expression is obviously continuous, given that conditions 
(27) are observed. Having noted these points, we can now pass on 
to find y,(z) with n = 2 in (23): 


Y2(%) —Yo= J itew@ (t)} dé, 


whence, as above, 
lY2 (%) — Yo| < M\s—a|<M~ =b, 


i.e. (26) is also satisfied for n = 2, and y,(x) is clearly continuous, 
given conditions (27), and so on. We can thus find successive approxi- 
mations y,(x) in the interval (2) —c, %)-+ c¢) where, by (27), c is 
the lesser of the two numbers a and b/M. Let us call this interval J. 
All the y,(z) are continuous in J, and in all future arguments we 
shall assume that x belongs to I. 

We now consider y,(z%) — yn—,(x), and take x — 2, > 0 for simpli- 
city, as above. By (25), the first of equations (23) gives: 


lys (x) — Yo < M(a — a). (28) 
We take the second of equations (23) with n = 2 and subtract 
from the first: 


a(t) — 9s (0) = § {Flt y. (01 — tt, yo)} at 


Xo 


whence [I, 95] 
lya(a) — yy (x <J I/[t, vr (t)] — Ht, yo)| ae, 
or, by (24): 
vale) — 9s (a) < f Hn ®) — gold. 
We obtain further, on using inequality (28): 
t=x 


lya(e) yi (@)|< EM f (¢— a) dt = eae [SPT 


t=x 
Xo 
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and finally, 


|v (@) — v1 (@) |< ka ESP, (29) 


We now write the second of equations (23) for n = 2 and n= 3 
and find, on subtraction: 


Ys (X) — Ye (x) = f {f [6 yo (t)] — [4 9: (é)]} dt. 


Xe 


This gives us, as above, on using (24) and (29): 
Lys (2) — yo (2) | < eM ESA 


and by proceeding in this way, we arrive at the general inequality: 


M [k(x —2,)]" 
“ko nt” 


A (30) 


[Yn (x) — Yn-1 (x) | < 
If we replace (x — 24) on the right by its absolute value, the inequality 
is valid for all x of I. It follows from this inequality, as above, that 
in the interval J y,(x) tends uniformly with respect to x to a limit 
function y(x), which is continuous and satisfies inequality (26), 
ie. | y(x) — y,| <b. Hence, points with abscissae x and ordinates 
y(z) belong to rectangle Q@. We have by the continuity of f(z, y): 


lim f[t, ya] =f[&y(] — (¢ from J). 


The uniformity of this passage to the limit with respect to ¢ in I 
is easily seen as follows. For any given positive ¢, there exists a 6, 
by the uniform continuity of f(z, y) in Q, such that | f(x’, y”) — 
— f(z’, y’) |< e if (x’,y’) and (z",y”) are points of Q for which 
|a2” —x’| <6 and {y” — y’| < 6. Furthermore, since y,_,(¢) tends 
uniformly to y(t), there exists an NV, the same for all ¢ of J, such that 
| y(t) — Yyn—y(t) | < 6 for n > MW and all ¢t of I. Hence it follows that 
for all ¢ of I: 


f[49@]—F[t na lb]|<e n> N, 


which proves that the passage to the limit is uniform. We return 
to the second of equations (23) and pass to the limit on both sides 
with indefinite increase of n. We can pass to the limit under the 
integral sign, by the uniform convergence of f[t, yn_,(t)] to f[t, y(t)], 
and we thus get equation (22) for the limit function. 

The uniqueness remains to be proved. Let equation (22) have two 
solutions y(z) and Y(z) in some interval (x) — d, x) + d) which lies 
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inside (%) — @, Z) + a), where d can be taken small enough for y(z) 
and Y(x) not to lie outside (y, — b, yy + 6). We substitute first one, 
then the other solution in (22) and subtract: 


y(«) —¥ (a) = f {f[ey@]—#[e ¥ wl} ae, 
whence * 
ly (x) —Y(a)|< f If[ey@]—f[ Y@]|dé (>), 
and by (24): . 


|y (x) ~¥ (@)| <k f |y(t) —¥ (pide. 
Xe 


We take an interval of length 1, such that kl, = @ is less than unity 
and show, as previously, that y(z) and Y(zx) coincide. Hence, with 
the assumptions made regarding f(x, y), equation (18) with initial con- 
ditions (19) has a definite solution which exists in the interval (x) — c, 
2y +c), where c is the lesser of the numbers a and b/M, and which can 
be obtained by the method of successive approximations. We notice that 
the definition of the interval in which x varies is more complicated 
for a non-linear equation than for a system of linear equations, where 
it is simply the interval of continuity of the coefficients. We explain 
the matter more precisely by an example. 


Example. We take the equation: 


y=rt+y? (31) 
with the initial condition 
Yy Leo = 0. (32) 
Equation (22) becomes: 
x 
y(e)= { [e+ y®(e)] de. (33) 
0 


We replace y(t) on the right by zero and find the second approximation: 


x 


Pot 
Yy, (2) = f rar=> : 
0 


We get the third approximation by substituting this in the right-hand side 
of (33): 
= 4 
t x? as 
ve(a) = [ [+ f]a= t+ 20 
0 
and 80 on. 
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We now consider how to define the interval of variation of x in which we 
may apply the method of successive approximations. The right-hand side of 
equation (31) is continuous and has a bounded derivative with respect to y 
in any rectangle drawn about the point (0, 0), so that the a and b in conditions 
(20) can be taken arbitrarily. With this, @M = max |2z + y?| =a -+ b?, and 
inequalities (26), defining the required interval of variation of x, become 


le|<a; |a|<—, 
i a+ 


If b is taken as either large or near zero, the second inequality results in 
a very narrow interval. The same is true if a is taken as large, whereas small 
a also gives a narrow interval, by the first inequality. It follows that we cannot 
have as large an interval as we please for x, although the right-hand side of 
(31) has no singularities for finite 2 and y. 


52. Singular points of first order differential equations. If the right- 
hand side of the equation 


y =f (x,y) (34) 


is continuous and has a bounded derivative with respect to y at and 
in the neighbourhood of the point (Zo, yo), the existence and uniqueness 
theorem shows that one, and only one, integral curve passes through 
this point. A point at which the above conditions are not satisfied 
by f(z, y) is called a singular point of the equation, and the existence 
and uniqueness theorem is no longer valid at such a point. 

We re-write (34) in a form containing the differentials: 


dx __—ss dy 
P(a,y)  Q(x,y)’ 
and for simplicity, we take P(z, y) and Q(z, y) a8 polynomials in x 
and y. If P(x, yy) # 0, (35) can be written as 


dy Q(z, y) 


dz  P(x,y)’ 


(35) 


and given this condition only, the right-hand side is continuous at 
and in the neighbourhood of the point (xo, ¥,) and has a bounded 
derivative with respect to y, as found by the usual rule for differentia- 
tion of a fraction. The conditions for the existence and uniqueness 
theorem are thus satisfied at (Xo, Yo) if P(Xo, Yo) # 0, and one, and 
only one, integral curve of equation (35) passes through this point. 
If P(2o, Yo) = 0 but Q(xo, Yo) # 0, (35) can be written as 


dz P(zx,y) 


dy Q(x, y)’ 


53] THE STREAM LINES OF COLLINEAR PLANE FLUID MOTION 155 


with x taken as a function of y. The denominator of the right-hand 
side does not vanish at (Zo, ¥,), and we can see, as above, that the 
existence and uniqueness theorem is applicable at this point. The 
singular points of equation (35) are thus the points at which P(z, y) 
and Q(a, y) vanish simultaneously, their coordinates being found as 
the real solutions of the system: 


P(z,y)=9; Q(x,y)=9. (36) 


What has been said also applies to the case when P(x, y) and 
Q(z, y) are series, expanded in positive integral powers of (7 — x,) and 
(y — y,). If the constant term of at least one series differs from zero, 
the existence and uniqueness theorem is applicable at (xo, y,); other- 
wise, we have a singular point of the equation. 

The idea of a singular point may be explained by the example 
of steady fluid flow [12]. Let P(z, y), Q(z, y) be the projections of 
the velocity vector v(x, y) on the coordinate axes. Equation (35) 
expresses the condition that the tangent is parallel to the velocity 
vector and, in fact, is the differential equation of a stream line. At a 
point where v(z, y) differs from zero, at least one of its projections 
P(x, y) and Q(x, y) must differ from zero, and one, and only one, 
stream line passes through the point, by the existence and uniqueness 
theorem. On the other hand, points where v(x, y) vanishes, i.e. 
where equations (36) apply, are singular points of (35) and are called 
critical points of the flow in question. A different situation is obtained 
here: stream lines can intersect at the point, approach the point 
asymptotically or form a closed curve round it. Singular points can 
thus be of various kinds, and it is important to know which kind 
when studying the motion (the integral curves of the equation). 
We deal with the problem in a particular example in the next section. 


53. The stream lines of collinear plane fluid motion. We take the 
particular case when the projections of the velocity are first degree 
polynomials: 

P(a,y) = Ay@ + ayy t bs Q(x, y) = aye + aoay + by 5 
the fluid flow being spoken of as collinear in this case. 
We start by assuming that the straight lines 
A yt +a o¥+6,=0 and ay x+ doy + b, = 0 (37) 


are not parallel. The constant terms b, and 6, vanish, on taking the point 
of intersection of the lines as the origin. The equation of motion 
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becomes 
dx _ dy 
Oy,0 + Ay Gyt + a,,y ’ 


(38) 


for which the origin, x = y = 0, is obviously a singular point. We 
show how the nature of the singular point is revealed by the form 
of the coefficients aj. 

Clearly, (38) is a homogeneous equation and can be integrated by 
the method given in [3]. We use another method, however, which 
consists in introducing new variables € and yn, so as first to reduce 
(38) to a more convenient form for direct inspection. 

We put 

E=max+ ny; 1= Mex + ny, (39) 
whence 
dé=m,dzx+n,dy; dy=m,dx +n, dy. 
We get from (38), on eliminating dz and dy: 


dé dy 


My (Oy,2 + y2y) 4- Ny (AqyX + Aegy) ~ Me (Ay,L + Ay2Y) + Me (Aq,X + Aggy) ” (40) 


We now define the coefficients in (39) in such a way that the 
denominators of the fractions written are proportional to € and 
respectively. The first denominator gives us 


My (Ay,% + Ayo Y) + My (Ay:% + Ay2Y) = E( Me + NY), 


whence, on comparing coefficients of z and y, we obtain a system 
of homogeneous equations for m, and n,: 


(@,; — @) M, + an, = 0 (41,) 
Ay2M, + (Ag2 — 0), = 0. 


Similarly, on equating the second denominator to on, we get the 
system for m, and n,: 


(211 — @) Mg + Ay,N = 0 (41,) 


Ay2zMz + (Ap — 0) Ne = 0, 


where the coefficient of proportionality o@ will now have a different 
value. 

We cannot have m = n = 0, since the change of variables of (39) 
then becomes meaningless. Systems (41,) and (41,) must thus have 
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solutions differing from zero. But two homogeneous linear equations 


a+ By=0; ae+ py =0 


have a solution differing from x = y = 0 when, and only when, the 
straight lines corresponding to the equations coincide, i.e. when 
their coefficients are proportional. With systems (41,) and (41,), this 
amounts to the condition 


Oy @ a 
A2 a2 — 0 


leading to the quadratic equation for @: 


OQ? — (Ay, + Gog) @ + (Ayy422 — Ay2Mq,) = 0. (42) 


With this, systems (41,) and (41,) both reduce to a single equation, 
and we can determine the solution differing from m =n = 0. 

We now consider in detail the various possible cases. 

(A) Equation (42) has two distinct roots 0, and Qy. 

On substituting @ = e, in (41,) and @ = g, in (41,), we can determine 
the coefficients in (39), as described above; equation (40) then reduces 
to an equation with separable variables: 


a (43) 


It may be shown that, with this, equations (39) are soluble with 
respect to x and y. 
We proceed by considering various particular cases of case A. 
(1) The roots o, and 0, of (42) are real and have the same sign. 
Integration of (43) gives us: 


log % = log 7 + log C,, 


where log C, is taken as the arbitrary constant. 
Hence: 


1 1 
Eas = Cy ; € — Cne, (C -_— Cye:) ; 


or 
(myx + ny) = C (myn + ney)er « (44) 


The fraction 0,/@, is positive in the present case, so that the coordi- 
nates x = y = 0 satisfy (44) for any value of C, i.e. every stream 
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line (integral curve) has a singular point (Fig. 28). A point of this 
sort is called a node. 

(2) Roots 0, and e, real and of different sign. Here, 0,/ 0, is negative, 
and we write it as (—), where uw is a positive number; the general 
solution (44) now becomes: 


(m,n + X,Y) (mM, x + Ney)* =C (4 > 0). (45) 


Fia. 28 Fig, 29 


We obtain C = 0 on substituting = y = 0, 80 that the equation 
of stream lines passing through the origin runs: 


(m,% + 2, Y) (Mg% + Nay)" = O 
corresponding to which we have the two straight lines: 
Mm, x+ny=O0; 
Mx + Ney = 0. (46) 


It follows that in this case two and only two stream lines (integral 
curves) pass through the singular point, which is here referred to 
as a neutral or saddle point. The curves (45) are similar to hyperbolas 
for values of C differing from zero (or actually are hyperbolas for 
fs = 1), whilst the straight lines (46) are their asymptotes (Fig. 29). 

(3) Roots 9, and 9, complex conjugates, with non-zero real parts: 


Q=a+ Bt; @=a— fi (a and 6 #0). 


If we substitute conjugate values of 9 in the coefficients of systems 
(41,) and (41,), we get systems whose corresponding coefficients are 
conjugates. Replacing i by (—?) in any solution m,, n, of one system 
therefore gives us the solution m,, , of the other system. It follows 
from (39) that £ and 7 can also be taken as conjugates: 


f=F+mt n=&— mt 
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where &, and y, are real polynomials in x and y of the form 


E= Pyt+Hys = Pet + Qey. (47) 
Equation (43) becomes: 
dé, + tdny dé, —7dm, 


@+ BE +m) ~ (@— Bi) E— mi) 
or 
dé, + idn, = dé, —idn, 
(a&, — Bn) + (BE, + an,)7 (a&, — Bn,) — (BE, + 0n,)% * 
We obtain in the usual way, on forming new proportions, by first 
adding numerators and denominators, then subtracting them: 


gj, = dn 
a&, — Bm BE, + an, ’ 


whence 
§, dé, + 7, dn, = a (€, dy, — 7, dé,) 
or 
&, dé, +7, dn nets 1 . JA dy, — 1, 8, 
i+ ni B Th 4} ; 
‘+3 
On writing 
w= Ets os ot, 
1 
we get 
—s = ari log u = are tan 0 + logC 


and the general solution is therefore: 


a 


™ 
arc tan -— 
8 


log si + mi = —- arctan 3 + log C or V@ +7 = Ce fi 

1 
(48) 
We obtain 


ml] a 


r=Ce' , 


on taking polar coordinates §£,=rcos@ and » =r7sin@ in the 
(&;, ™) plane, i.e. the stream lines are logarithmic spirals in (&,, ™) 
coordinates, approaching the origin from the same direction [I, 83]. 
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The spiral forms will be maintained on passing to the original (z, y) 
coordinates, related to the (&, ,) coordinates by (47). It follows 
that no stream line passes through the singular point in the present 
case, whereas they all approach it asymptotically in spirals (Fig. 30). 
A singular point of this kind is called a focus. 


Fig. 30 


(4) Roots 9, and 0, pure imaginary (+81). We obtain on putting 
a = 0 in (48): 


3 + ni = C, (49) 
or in the original coordinates: 
(Pit + OY)” + (P2X + qey)? = C?. (50) 


We get similar ellipses instead of circles (49). None of the stream 
lines (integral curves) pass through the singular point in this case; 
they form closed loops about the point (Fig. 31), instead of spiralling 
round it as in the previous case. A singular point of this sort is called 
a centre. 

(B) Equation (42) has a double, non-zero root 0, = Q,. Two cases 
are possible on substituting @ = @, in the coefficients of systems 
(41,) or (41,): either all the coefficients vanish, or there is at least 
one coefficient differing from zero. We have in the first case: 


By = Aq, = 0; Gy = Ay = 01, (51) 
and system (38) takes the form: 
dz dy x d 


or —— = — 


Q12 Qay 7 y 


its general solution is a family of straight lines passing through the 
origin, i.e. the origin is a node. 
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At least one of the coefficients 


By2, Boy, yy — Oy, Meg — C1 


differs from zero. It is easily shown that a,. and a,, cannot both be 
zero here; for, if a,., = da. = 0, we get a,, =a. = e, by the fact 
that og, is a double root of (42); equation (42) must reduce to 9? — 
— (Ay, + Ag) @ + Gy, Gog = 0 on the assumption made, and the con- 
dition for a double root gives a,,; = d.. from this equation, the common 
value of a,, and @,. being the value of the double root. Conditions 
(51) are therefore satisfied if we take a,. = a,, = 0, and this contra- 
dicts our hypothesis. Thus at least one of the coefficients a,, or a; 
differs from zero. Suppose, say, @,, #0. The double root of (42) is 
now clearly: 
o.= Biya + Age 
2 > 
and on substituting 0 = @, system (41,) must reduce to a single 
equation, as remarked above: 
Sut m+ dem = 0. 

We take m, = ax, and n, = — (44; — Gy)/2, i.e. 

11 — Fae 


and retain y as the second variable. The differential equations can be 
written as 

SO acti a OU 

QF On T+ Any 
or, on replacing z by its expression in accordance with (52): 

dé dy 

af Ftay" 


On introducing a new variable ¢ instead of y: 
Y= té, 


we arrive at the equation 


and integration gives us the general solution: 


§ 


Oh 


y log (C&). 
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The sign of must be the same as the sign of C, whilst obviously 
y—> 0 as &—0; in addition, 
F 1 
y = = {1 + log(Ck)] > oo, 
i.e. the integral curves in (£, y) coordinates meet at the origin, where 
they touch the OY axis (Fig. 32), so that the origin is a node. 
A basic assumption in the transformation of equation (35) to the 
form (38) was that the straight lines (37) are not parallel. If these 


Y 


Fie. 32 


are parallel, their left-hand sides do not vanish identically, and the 
differential equation of the stream lines: 


dz = dy 
Ay, +O ytd, ay xt Any +b, 
has no singular points; now, one and only one stream line passes 
through every point of the plane. 
In a more general case than that of collinear motion, the equation 
with a singular point at the origin has the form: 


da <2 dy 
040+ A2y +b, 22+ 6, ry +... Gy 2+ Aggy + by 2% 4+ cory +... ” 


(53) 


The denominators here contain terms of higher order than the 
first in 2 and y. Integration of such equations does not lead to a 
quadrature except in special cases, though the nature of the singular 
point can sometimes be found from the initial coefficients in the 
denominators of (53) without in fact carrying out any integrations. 
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The argument runs roughly as follows: for x and y of small absolute 
value, i.e. in the neighbourhood of the origin, the higher order terms 
in the denominators of (53) will be small compared with the first 
order terms and the form of the integral curves near the origin may 
be supposed to be the same as it would be if we only considered the 
first order terms in the denominators. If this is so, we encounter the 
same sorts of singular point with equations (53) as were obtained 
above for collinear motion. These suppositions are correct, with 
certain exceptions. We state the final result, without proof: 

(1) If the roots of quadratic equation (42) are real and distinct 
and have the same sign, the singular point x = y = 0 of equation 
(53) is a node. This means that every integral curve that approaches 
sufficiently close to the singular point strikes this point. 

(2) If the roots of (42) are rea: and have opposite signs, the singular 
point is a saddle point, i.e. two integral curves pass through it. 

(3) If the roots of (42) are complex, with non-zero real parts, the 
singular point is a focus. 

(4) If the roots of (42) are pure imaginary, the singular point is 
a focus or centre. 


CHAPTER III 


MULTIPLE AND LINE INTEGRALS. 
IMPROPER INTEGRALS. 
INTEGRALS THAT DEPEND ON A 
PARAMETER 


§ 6. Multiple integrals 


54, Volumes. We have so far considered the definite integral 
b 
§ fx)dz, 
a 


as the limit of a sum, when the function f(x) is defined over the segment 
(a, b) of axis OX. In other words, the domain of integration has 
always been a straight line. 

We generalize the concept of integral in the present article to 
include the cases when integration is over a plane domain, or a domain 
in space, or finally, over a surface. We shall make use of intuitive 
ideas of area and volume for the present, and shall not dwell on 
certain points arising in connection with passage to the limit. The 
reader can find the main points of a rigorous treatment in a later 
section of this chapter. We start with double integrals, which have 
the same sort of connection with the calculation of volume as the 
integral written above has with the calculation of area. We shall 
consider the calculation of volume as a preliminary to our treatment 
of double integrals. 

We know that the area bounded by the curve y = f(z), the x axis, 
and the ordinates z = a, x = b, can be evaluated with the aid of a 
definite integral, and is in fact expressed by the integral written 
above [I, 87]. 

We turn to the analogous problem regarding the volume v of a 
body bounded by a given surface (3S), whose equation is 


z= f(x,y), (1) 
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by the XOY plane, and by the cylinder (C) with generators parallel to 
the z axis which project (S) into the area (a) in the XOY plane (Fig. 33). 

We reduced the calculation of the 
volume of a body to a definite integral 
in [{I, 104], where all we required to 
know were parallel sections through 
the body. We use this method in the 
present problem. 

We suppose for simplicity that the 
surface (S) lies wholly above the XOY 
plane and that the contour (1) bounding 
(o) is intersected at two points only 
by lines drawn parallel to the coor- 
dinate axes. 

We dissect the body by means of 
planes parallel to the YOZ plane, which 
cut the XOY plane in straight lines 
parallel to the y axis (Figs. 33 and 34). Let the abscissae of the 
extreme cutting planes be a,b. These are also the abscissae of the 
points that divide the contour into two parts (1) and (2), these 


parts being the loci of the points of entry and exit respectively of 
lines parallel to the y axis into the domain (c) (Fig. 34). Each part 
has its own equation: 


Y= G1(); Yo = Yo (2). (2) 
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The area of the section of the body cut by the plane PQ, distant x 
from YOZ, depends on x. Let this area be S(x); we have [I, 104]: 


v= f S(x) dz. (3) 


It remains to find an expression for function S(z), which is the 
area of the figure M, N, N, M,, lying in the plane PQ, and bounded 
by the curve of intersection N,N, of plane PQ and the surface 
(S), by 1, M,, parallel to OY, 
and by the two ordinates M,N, 
and M, N,. 

Since x is constant for all 
points of the section concerned, 
the ordinate of the curve N,N, 
can be taken as a function of y, 
given by the equation: 


z= i (x,y) 
with constant x; with this, the 
independent variable y varies in 
the interval (y,, y,), where y, and 
y, are the ordinates of the points of entry and departure respec- 
tively of the straight line M, M, into or from the domain (o). 
We can write by [I, 87): 
B4) 
Sx) = {flax y) dy; 


v1 


Fie. 35 


and on substituting in (3), we have: 
b Ys 
v= {dx [ f(x,y) dy. (4) 
a ys: 


Here we have expressed the volume as an iterated integral, where 
integration is first carried out with respect to y with constant 2, 
then the result obtained integrated with respect to x. 

If we dissect the given body with planes parallel to XOZ, we can 
express the same volume as 


v= f dy f fl,y)de, (5) 


where x, and x, are known functions of y: 


2 = ¥Yi(Y); Le = Poly), (6) 
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and a and # denote the extreme values of y on the conteur (1) (Figs. 
33 and 34). 

Two assumptions were made in deducing expressions (4) and (5): 
(1) that the surface (8) lies wholly above the XOY plane, and (2) 
that the contour (J) of the projection (a) of (8S) on the XOY plane is 
intersected at two points only by any line parallel to a coordinate 
axis. If condition (1) is not satisfied, the right-hand sides of (4) and (5), 
instead of giving the volumes, give the algebraic sum of the volumes, 
volumes being considered (-+) or (—) depending on whether they lie 
above or below the XOY plane. If condition (2) is not satisfied, 
as for instance in Fig. 35, where contour (l) is intersected at more 
than one pair of points by a line z = const., 
the domain (a) must be divided into sub-domains, 2 
in each of which condition (2) is satisfied. Y 
The surface (8) and volume v are now corres- AN 
pondingly subdivided, and each partial vol- RAS 
ume can be calculated by means of (4). A 


Examples. 1. The volume of a truncated rectang- 
ular prism (Fig. 36). The base is formed by the x 
and y axes and by the straight lines =k, y = 1. 
The cutting plane has the equation: 


x 
x y z 0 
us aa a ae 
a a Fra. 36 
Expression (4) becomes in this case: 
k i k 1 k : 
mn = sa Ue gies Pai emetic 
vem fae [zdy—= | ae | »(1 A we) ay =r [de ( A aa) y=0 
0 0 0 0 0 


k 
al 2 kt kl k l 
0 


where g@ is the base area and h is the ordinate of the point of intersection of 
the diagonals of the upper section (corresponding to x = k/2, y = 1/2). 


2. The volume of the ellipsoid 
2 y? pad 
a ge ee 


If the ellipsoid is cut by planes z = const., ellipses are obtained with semi- 
axes 
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and with area 
2 


S (2) == nab (2 - =}. 


so that the required volume is 


+c : 4 
vo= | ztab (2 _ =) dz == — zabe. 
c? 3 


—c 


55. Double integrals. We obtained an approximate expression for the 
area of the curve y = f(x) [I, 87] by dividing it into vertical strips 
and taking the area of each as equal to that of a rectangle with the 
same base and with height equal to some mean value of the ordinate 
of the curve in the strip. As the number of strips increased and the 
width of each tended to zero, the error 
tended to zero, and the approximate 
formula became the definite integral 
in the limit, accurately expressing the 
area, 

An analogous method can be used for 
calculating volumes. We divide the 
domain (0) (Fig. 37) into a large num- 
ber of small elements Jo of arbitrary 
shape. Here, do refers either to the 
element itself or to its area. We take 
each element as the base of a cylinder 
which cuts out an elementary volume from the volume v on being 
continued to its intersection with surface (3). The elementary volume 
can evidently be taken as approximately equal to the volume of the 
cylinder of base 4o and of height equal to the ordinate, i.e. the 
value of z, of any point of the element of surface whose projection 
is 4o. In other words, if we take any point NV of the element do and 
let the ordinate of the corresponding point Jf of the surface (S), 
i.e. the value of f(z, y) at the point NV, be denoted for brevity by f(), 
we have f/(N)4do for the elementary volume, and 


v~ @ (WN) Ao, 
¢) 


Fia. 37 


where summation extends over all the elements do that make up 
the area (a). 
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The smaller the elements Ao and the larger their number, the 
closer the approximation obtained, and we can write in the limit: 


lim > f(N)4o=v. 
(9) 


Turning aside from geometric concepts, we can define the above 
limit of a sum independently of the geometric form of the function 
f(N); the limit is called the double integral of function f(N) over the 
domain (co), and is written as: 


§_{ f(W) do = lim 3 f(N) Ao. 


The existence of the limit written is self-evident, since, as we 
have noted, it necessarily gives the volume v described above. This 
is not a rigorous argument, of course, but a rigorous analytic proof 
of the existence of the limit is possible for fairly general conditions 
regarding /(N) and for continuous functions without exception. 

On setting f(N) = 1, we can express the area o of the domain (c) 
as a double integral: 

o=ffdo. 


(9) 


We give the detailed definition of a double integral: let (o) be a 
bounded plane domain, and let f(N) be a function of points of this 
domain, i.e. a function that takes a definite value at every point 
N of (a). We divide (a) into n sub-domains with areas 4o,, Ao., ..., 
Aon, and let N,, N,, ..., Np be arbitrary points of the sub-domains. 
We form the sum of the products: 


SH(N,)- Ao, 
k=1 


On indefinite increase in the number n of sub-domains and indefinite 
decrease of the area Ao, of each, the limit of the sum is called the double 
integral of function f(N) over domain (co): 


i f(N)do = lim S { (N,) Ao. 


Remark. Let d, be the maximum distance between two points of 
the sub-domain of area Ao, (the diameter of the domain), and let d 
be the greatest of the numbers d,, d,, ..., d,. The indefinite decrease 
of each of the 4c, referred to in the definition means that d-—> 0. 
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If the magnitude of the integral is denoted by I, the above definition 
is equivalent to the following: given any positive ¢, there exists a 
positive 1 such that (cf. I, 87] 


I— 3 f(N,) doy | <e, 
k=1 


provided d < 7. A full account of the theory of multiple integrals 
appears at the end of the chapter and includes a rigorous definition 
of area, a more precise description of the domain (¢) over which 
integration can be carried out, as 
well as an explanation of how dis- 
section is possible into sub-domains 
and a proof of the existence of the 
limit of the sum mentioned above 
in the case of continuous functions 
{(N) and a class of discontinuous 
functions. 


56. Evaluation of double integrals. 
By considering a double integral as 
a volume, we can deduce a method 
for reducing a double integral to an 
iterated integral. 

If the domain (c) is referred to 
rectangular coordinates, we can let 
the elementary domains 4o consist 
of rectangles of sides Jz, Ay formed 
by lines parallel to the coordinate axes (Fig. 38). Let (x, y) be the 
coordinates of the point VN. We can now write: 


Fie. 38 


f(N)=f(z,y); 4o=AxAy; do= dxdy 


and 


ie) f(N)do = lim = f(z, y) Ax Ay = SS i, y) dx dy. 


On the other hand, on applying what was said in [54] about evalua- 
ting a volume in terms of an iterated integral, we can write: 


's 8 Xa 
{ff y)dedy =f de f f(a,ydy= fay f fley)de, (7) 


(2) vi 
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which gives us the rule for evaluating a double integral, independently 
of the geometrical significance of function f(z, y). 

If the first integration is with respect to y, x is meantime reckoned 
constant, whilst the limits y, and y, are the functions of x given by 
(2) [54]. And similarly, if the first integration is with respect to 2. 
The limits of the first integration in the iterated integral are definite 
constants, independent of the variable of the second integration, 
only in the case when the domain of integration is a rectangle with sides 
parallel to the axes. If (c) is a 
rectangle (Fig. 39), bounded by 
the lines 


we have 


§ $f y)dedy = 
(9) 


b 8 
= f de f f(zy)dy= 


' 
1 
( 
' 
' 
[ 
1 
' 
{ 
t 
| 
4 
' 
' 
’ 
t 
! 
' 


= 
t 
ba 


= fay (i f (2, y) dx. (8) nae: 32 


The quantity do = dz dy is called an elementary area in rectangular 
coordinates. 

We remark that the first integration of (7) with respect to y with 
constant x corresponds to summation over the rectangles consisting of 
strips parallel to axis OY, all these rectangles having the same 
width dz, which is taken outside the sign of the first integration. 
The second integration, with respect to z, corresponds to adding all 
these sums. We give an accurate derivation of (8) and (7) in the next 
article. 

If lines parallel to the axes intersect the boundary of (c) more than 
twice, we must proceed as mentioned in [54]. 

We naturally assume, here and later on, that the integrals spoken 
of exist [95]. A sufficient condition for thisisthat the integrands 
be continuous in (c) as far as its boundary, which we shall assume 
to be the case, and that the domain (c) satisfy the condition laid down 
in the basic discussion of integrals in [91]. 
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Now let (oc) be referred to polar coordinates. The equation of the 
surface (S) will now have to be written in the form z = f(r, y), where 
(7, p) are the polar coordinates. 

We now get the elements 4o by drawing the families of lines 
r = const. and » = const., i.e. concentric circles and radius vectors 
passing through the origin (Fig. 40). If we take the particular 4o 
formed by the circles of radii r and (r+ Ar) and by the radii at 
angles m and (py + 4p), the curvilinear figure can be replaced to an 
accuracy of higher order infinitesimals by the rectangle of sides Ar 
and r Ap, so that 


Ac =r Ar Ag, 


and we can write: 


je ee > f(r, 9) 747 Ap = Sf f(r, vp) r dr dg. 
9) (3) (e 


The function under the double integral obtained here is rf(r, ¢). 
The same rule as above can be used for reducing this to an iterated 
integral, except that the roles of x and y are played here by r and ¢. 

The first integration with respect to 7 at constant g corresponds 
to summation over the elements 4o contained between the two radii 
g and (» + dg), dg being taken outside the sign of the first integra- 
tion. The second integration with respect to g corresponds to addition 
of all these sums. When applying the rule, we first note the extreme 
values a and f of the argument 9 (the extreme values of x in [54}), 
then the radius vectors 7, and 7, of, respectively, the points of entry 
into and departure from (a) of the vector g = const. (which corres- 
ponds to finding y, and y, in [54]). Given these values, we have: 


‘ [(N)do= ff f(r, 9) rdrdp = f dp ( f(r.) rar, (9) 
@ (@) @ M1 


where 7, and r, are known functions of 9. 

Figure 40 illustrates the case when the origin lies outside the 
contour (1). If the origin is inside the contour, g can be taken as 
varying from 0 to 2x and r from 0 to 7, for a given y, where 7, is obtained 
from the equation of the curve (1): r, = y(), so that we have (Fig. 41): 


anf 
Sf f(N)do = if dy (Fr, y)rdr. 


{o) 
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Fie. 40 


The expression 
rdrdy (10) 


is called an elementary area in polar coordinates. 
In particular, if /(W) = 1, we get the expression obtained in [I, 102] 
for the area under a curve in polar coordinates: 


B v5 l 8g 
fap frar=+ f 0g— rap. 


ry 


(The expression in [I, 102] is for the case when r, = 7 and 7, = 0.) 


Example. We find the volume included between a sphere of radius a and 
@ right circular cylinder of radius @/2, passing through the centre of the sphere 
(Fig. 42). We take the centre of the sphere as origin, the XOY plane perpendi- 
cular to the axis of the cylinder, and the axis OX from the centre of the sphere 
to the point of intersection of the axis of the cylinder and the XOY plane. 
We can say by symmetry that the 
required volume is four times the Z 
part of the cylinder bounded by the 
ZOX, XOY planes and by the upper 
hemisphere. 

The domain of integration here is 
half the base of the cylinder, the con- 
tour of which consists of the semi- 
circle 


r= acosp 


with the corresponding part of axis 
OX; the angle g varies from 0 to 
n/2, and the corresponding radius 
vector from the axis OX to axis OY. 
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The equation of the spherical surface,: 


x? + y2 + 22 = g? 
can be written here as 


2=at—(at?+y%); z= Ya?—r?. 


The required volume is therefore 


Fi 4 7% 
2 acosg 2 3 
—— = r=acos 
v=4[ dp | Va? —r?rdr=4 {[--e--} ‘ ° dp = 
6 0 0 = 
% 
2 pce 
: 3 ed 
=+| (a? — a? sin? g) dp = Sa? [e+ cos p — 2 | = 
; 3 p=0 


4 n 2 
oor a (+ 3 3) 
57. Curvilinear coordinates. We defined an elementary area in the 
previous article, and considered the problem of evaluating integrals 
in the case of rectangular (z, y) and polar (7, y) coordinates. We now 
deal with these problems with any coordinates (u,v), where the new 
variables u, v that replace x, y are given by 


g(x,y) =u; pl(z,y) =v. (11) 


If we fix the value of uw and take v variable, we get a family of 
lines on a plane. Similarly, if we fix v and take wu variable, we get 
a second family of lines. The lines of the two families can be either 
curved or straight (Fig. 43). 

The position of a point M on the plane is defined by a pair of 
numbers (2, y) or, by (11), by the pair of numbers (u, v), which are 
referred to as the curvilinear 
coordinates of the point M.We 
get expressions for the rectan- 
gular (x, y)in terms of the cur- 
vilinear (u, v) coordinates on 
solving equations (11) with 
respect to x and y: 


T= Py (U0); Y= YP, (4, 0). (12) 


In the case of polar coor- 
dinates, wu becomes r and v 
Fia. 43 becomes gy. The lines of the 
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constant wand of the constant v, mentioned above, are called coor- 
dinate lines in curvilinear coordinates (u,v); they form two fami- 
lies of lines (circles and radii in polar coordinates). 
We now find the elementary area do in curvilinear coordinates. 
For this, we consider the area M, M, M, M, (Fig. 43), formed by 
two pairs of infinitesimally distant coordinate lines: 


p(x,y)=u; p(e,y)=ut+du, 
y(z.y)=v; p(x,y)=v+dv. 


The coordinates of the vertices of M, M, M, M, are given to an 
accuracy of higher order infinitesimals [I, 68] by: 


(M,)2,= 9, (4, %); yy, =, (4, 0). 


(Mz) p= $y (w+ du, 0) = 9, (w, 0) + “ELE? au; 
Ye= vi (ut du, 0) =, (u,v) + A") ay, 
(M3) x, = 9, (u+ du, v+ dv) = 9, (u,v) 4 PY) dy 4 Bh) ay, 
Y3 =, (u+ du, v + dv) = y, (4, p) + a ) ay + Wilh?) ay, 
(M,) 24 = 3 (ts, 0+ do) = 9 (14,0) + HH”) dy 


Ya = Py (u,0 + dv) = y, (uw, 0) + BH?) dy, 


It follows at once from these expressions that 7, — 2, = %, — 7, and 
Yo — Y1 = Ys — Ys, and hence the segments M, M, and M,M, are 
equal and have the same direction. The same can be said of M, M, 
and M, M,, i. M, M, M, M, is a parallelogram to an accuracy of 
higher order infinitesimals; its area is thus twice the area of triangle 
M, M, M,, and therefore, by a familiar expression of analytic geo- 
metry: 


do = | %; (Ya — Ys) — ¥1 (Xe — %g) + (XeYg — 3a) [. 


On substituting the expressions for the coordinates, we get the formula 
for an elementary area in any curvilinear coordinates: 


do — Oy, (u, v) Oy, (u, v) Op, (u, v) Oy, (u, v) 


x < iv) Sor (ts *)| dude = |D| dude, 
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where D is called the functional determinant (or Jacobian) of the 
functions 9,(u, v) and y,(u, v) with respect to uw and v: 


D ae O91 (u, v) Oy; (u, v) _ Oy, (u, v) Oy, (u, v) 
Ou ov Ov ou 3 


Finally, the formula for change of variables in a double integral is: 


§ Sfx, y) do = ({ F(u, v) |D| du de, (13) 
(9) {) 


where F(u, v) denotes the function of uw and v to which f(z, y) is 
transformed as a result of (12). The limits of integration with respect 
to wu and v are found from the form of (co) in a manner similar to that 
described in [56] for polar coordinates. 

We took uw and v in transformations (11) as the new curvilinear 
coordinates of a point, and reckoned the plane invariable. Conversely, 
we can take wu and v as the previous rectangular coordinates and let 
(11) transform the plane so that points with rectangular coordinates 
(x, y) become points with rectangular coordinates (wu, v). Such a trans- 
formation changes (c) to a new domain (2), and (13) now has to be 
written as: 

Sf f@,y)do = { { F(u, ») |Di dude, 

(9) (2) 
where the w and v are the rectangular coordinates of points of the 
domain (2) and the limits of the integration over (2’) are found in 
the manner of [56]. On putting f(z, y) = F(u, v) = 1, we get an 
expression for the area o of the domain (c) as an integral over (2): 


o= ff |D| du do. 
(2) 

One consequence of this is that, from our new point of view, | D | 
at any point WV of the domain (2) is the coefficient for the change of 
area at NV on transition from (2) to (a), i.e. it is the limit of the ratio 
of the area of a domain in (c) containing the image of N to the area 
of the corresponding domain in (2) which contains V, when the latter 
domain contracts to the point V. We deal with the change of variables 
in a double integral in more detail from this point of view in [77]. 


Examples. 1. We take the circle x? + y? < 1 of unit radius and with centre 
at the origin in the XY plane. We introduce new variables in accordance with 
the formulae for passage to polar coordinates: «=rcosy, y=rsing but 
in fact take r and @ as rectangular coordinates; thus a point with rectangular 
coordinates (x, y) becomes a point with rectangular coordinates (r, y). Clearly, 
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with this, our circle becomes a rectangle whose sides are the straight lines 
ze=0,2=1, y=0, y= 2a (or r=0, r= 1, p= 0, yo = 22); the origin 
x = y = 0 corresponds to the complete side r = 0 of the rectangle, whilst the 
opposite sides y = 0 and » = 22 both correspond to the same radius of the 
circle. If we use the rule expressed by (8) for reducing a double to an iterated 
integral, we can see at once that the limits for integration in polar coordinates 
over our circle must be r = 0 and r = 1 for r, and » = 0 and 9 = 2n for 9. 
The rules given in [56] for finding the limits of integration in polar coordinates 
can be similarly explained. 
In the present case 
D= O(r cos ¢) ; Arsing) O(r cosy) . O(r sin ¢) 


and, as we saw above, do = rdrdg. 

2. We take a right-angled triangle (a), formed by the coordinate axes and 
by the straight line z + y =a, as a further example of the second aspect of 
double integrals. The coordinates of points inside (c) must satisfy the inequali- 
ties: 

x>0; yoo: r+y<a. (14) 


We introduce new variables (u, v) by putting 


at+y=u, ay= uv, 
i.e. 


U=a+y v= 
or 


ae u(a —v) ee Uv 


a a 
We take (u, v) as a new system of rectilinear rectangular coordinates. It follows 
from the last expression that inequalities (14) are equivalent in the new system 
to:0 <u <a,0 <v <a, which define a square (2) with a vertex at the origin 
and sides along the axes. Every point (x, y) of (o) corresponds to a definite 
point (u, v) of (Z), and conversely. We get for D: 
a—v Uu 


a a 


D= 


u v u 
a a a?’ 


and (13) takes the form: 
J fie y) dz dy = | | Fee 0) dude, 
(s) () 
or, on introducing the limits of integration in accordance with (7) and (8) 


a—x a 


{ae | f(x, y) dy = 1 fuau {res v) de, 
0 0 


0 0 
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58. Triple integrals. Instead of interpreting the double integral of 
[55] as the volume of a body, we can take it as representing the 
mass of a material distributed over the plane domain (c). Suppose 
that dm is the amount of material on the elementary area 4o which 
contains a given point WN. If the ratio dm/A4o tends to a definite 
limit as do contracts to N, this limit f(N) gives the density of the 
surface distribution of material at the point NV: 


Adm 
Ac =fN 


lim 


On dividing (c) into small elements 4c, the mass on a single element 
will be approximately /(V) 4c, and we can write the approximation 
for the total mass on (¢): 
m~ > f(N) Ao, 
(2) 

where the summation extends over all the do that make up (c). 
This approximation increases in accuracy as the Ao diminish. We have 
in the limit, on indefinite overall contraction of every element Jo, 
and with their number indefinitely increasing: 


ee ia pag SiN) de 


In the same way, consideration of the mass of a spatial distribution 
of matter leads to the concept of a triple integral. We take a volume 
(v) bounded by a closed surface (8) and let matter of total mass m 
be distributed throughout the volume. We divide (v) into a large 
number 7 of small elements dv, and let the mass of dv be Am; 
assuming that the ratio 

Am 
Av 
tends to a limit on indefinite contraction of a 4v to the point M 
contained in it, the limit is called the density of the (spatial ) distribution 
at the point M. 
We denote the limit by on ): 


== f( M). 


We can write ee as above: 


lim 4 


mr Sf) Av, 
(v) 
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where the summation extends over all the elements dv that make 


up (v). 
We have in the limit, on indefinite contraction of every element dv: 


m = lim S' f(M) Av. 
(v) 
The above physical example leads us to a general definition of triple 
integrals, analogous to that for double integrals. Let (v) be a bounded 
domain of three dimensional space and let f(Jf) be a function of 
points of the domain, i.e. a function that takes a definite value at 
every point MM of the domain. We divide (v) into n parts, of volumes 
AMv,, Ava, ..., Mv, and containing respectively the points M,, 
Mag siciny Ma: 
We form the sum: 


Sf(M,) Av, (15) 
k=l 


The limit of this sum, on indefinite decrease of every sub-domain and 
indefinite increase in their number, ts called the triple integral of the 
function f(M) over the volume (v): 


j (ff) do =lim S f(M,) Av. 
v) k=1 


Remark [cf. 55]. Let d, be the maximum distance between two 
points of the sub-domain Av, (the diameter of the sub-domain) and 
let d be the greatest of the numbers d,, d,, ..., dn. Indefinite decrease 
of every sub-domain means that d— 0. If I denotes the magnitude 
of the integral, the definition given above is equivalent to the follow- 
ing: for any given positive number « there exists a positive 7 such 
that 


I[— SfM,) Av,|<eé, provided d<y. 
k=l 


The rigorous theory of triple integrals will be found with that of 
double integrals at the end of the chapter. 
If f(M) = 1 throughout the domain (wv), we get the volume v of 
the domain as: 
v=(f (do. 
(v) 


The evaluation of triple integrals requires their reduction to single 
or double integrals, which can then be evaluated by known methods. 
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We take a system of rectangular coordinates in space and suppose, 
for simplicity, that any line parallel to a coordinate axis cuts the 
surface (3) bounding the volume (v) in not more than two points. 
We draw a cylinder which projects the surface (S) on to the XOY 
plane to form the domain (o,,) (Fig. 44). The tangent curve of the 
eylinder and surface cuts (S) into two parts: 


(I) 2, = 9, (x,y); 
(II) 2 = 9g (2, y). 


J IZ", (xy) 


Fie. 44 


A line parallel to axis OZ and passing through any point of (¢x,) 
enters the volume (v) through section (I) and leaves it via section (II); 
the ordinates of the points of entry and exit, z, and 2,, will be known 
functions of (2, y). 

We now agree to divide volume (v) into elements 4v as follows: 
we divide the area (oxy) into a large number of small elements Ao; 
taking an element as a base, we draw a cylinder for every element; 
the intersection of the cylinder with volume (v) is then divided into 
elementary cylinders of height 4z by means of planes parallel to 
XOY and at a distance 4z apart. The elements of volume obtained 
will be given by 

Av = Ao Az. 
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We take the element do containing the point N(z, y) and produce 
a line through it parallel to axis OZ to cut (S) in points with ordinates 
z, and 2,; then we take points M(z, y, 2) on this line, lying inside the 
corresponding elements dv. 

The sum of (15) can be written as: 


PAICZ y,2)4o = > 4a Dix, y, 2) Az. 


(v) (2) (2) 


Having fixed do for the present, we let the dz diminish, and get 
by the concept of definite integral: 


2 


lim > f(x,y, 2) Az = 5 (f(x, y, 2) dz, 


(z) cat 


where the 2 and y must be looked on as constant parameters. Hence 
we have approximately: 


a he y, 2) Az~ ( f(x, y, 2) dz = Dlx, y). 


But now it is clear, by the definition of double integral, that 


> f(t, y,2)do~ S Ao G(x, y)> { (D(z, y) do, 
(v) (zy) (Gay) 
i.e. 


zs 
SS lf @yz)do= ( (dol f(x,y, z) dz. (16) 
(2) (Czy) 21 
On setting aside the geometrical interpretation, the above arguments 
lead us to the following rule for evaluating triple integrals. 
To reduce the triple integral 


SiS f (x, y, 2) du 
(2 


to a single and double integral: (1) project the surface (8S) bounding the 
volume (v) on the XY plane to form the domain (oxy); (2) find the 
coordinates z, and 2, of the points of entry and exit of a line parallel to 
OZ through the point (x, y) of (Oxy); (3) evaluate the integral 


2 


i f (x, y, 2) dz, 


2 
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taking x, y constant, then evaluate the double integral 


22 
Sf do ( f(z, y, 2) dz. 
(zy) 21 

The double integral may be in turn reduced to an interated integral, 
on using rectangular coordinates (x, y), and we finally get: 


b 7 2 
IIPS y,2)dv = [de {" dy (f(x,y, 2) dz, (17) 
Z a yn Pan 


where the limits (y,, y,) and (a, b) are found as in [54]. 

We suggest that the reader work out the alternative methods of 
reducing a triple toan iterated integral, by projecting (S) on to the 
YZ plane to form an area (o,,), or on to the XZ plane to form the 
area (0xz). The reader might also consider the more difficult cases, 
when lines parallel to the coordinate axes cut the surface in more 
than two points. 

Equation (17) may be written as: 


b Ve 2s 
SS f(y, 2) dx dy dz = fda ( dy (f(x,y, 2) dz. 
(») a vn zy 

The product dx dy dz is called an elementary volume in rectangular 
coordinates, and is obtained by dividing the volume (v) into infinitely small 
rectangular parallelepipeds by means of planes parallel to the coordinate 
axes. 

Formula (17) is derived rigorously at the end of the chapter. 
We remark that if lines parallel to the axes cut (8) in more than 
two points, (v) has to be sub-divided so that each part of it is not 
intersected at more than two points. Integration is carried out as 
above for each sub-division and the values added to give the integral 
over the whole volume (v). 

If (v) is a rectangular parallelepiped, bounded by the planes 


=O; C= b> yoo v=o: 2Ce 205 


parallel to the axes, the limits for all three integrals become con- 
stants: 


bb, 
S(S f(x,y, 2) dx dy dz = { dx { dy { f(x,y, 2) dz. (18) 
(v) a a, a, 


59. Cylindrical and spherical coordinates. A system of rectangular 
coordinates in space is often not the most convenient; of the alter- 
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native systems, the most important are those of cylindrical and 
spherical coordinates. The position of a point in the usual rectangular 
system is determined by three coordinates (a, b,c), the point being 
situated at the intersection of the three planes x= a, y=), z= 0, 
parallel to the coordinate planes. We can think of the space here as 
filled by three families of mutually perpendicular 
planes 
e=Ch; y=Cy 2=0Cs, 
where C,, C,, C,are constants, every point of space 
being the intersection of three planes of the 
families. Let the coordinates x and y now be 
replaced by r and ¢, whilst the coordinate z is 
retained, where 
X=rcosy; y=rsing; z—zZ. 

The coordinate 7 is the distance of a point M 
from axis OZ and q is the angle between the 
plane passing through OZ and M and the plane 
XOZ (Fig. 45); p can vary from 0 to 2z, and r from 
0 to (-++co). The coordinates (r, y, z) are called the cylindrical coor- 
dinates of the point M. Points on axis OZ correspond to r = 0, 
their coordinate gy being indeterminate. 

We have the following three coordinates surfaces in this case 


C=C Ge Cy 2 Cy: 


The family 7 =(C, is a family of circular cylinders with OZ as 
their common axis of revolution. The second family g =—C, is a 
family of half-planes passing through axis OZ, and lastly, z = C, is 
a family of planes parallel to the XOY plane. 

On giving the variables 7, y, z increments Ar, Ap, Az, we get two 
neighbouring surfaces for each family, which together form an 
elementary volume in cylindrical coordinates. Only one coordinate 
varies along each edge of the element, whilst every pair of edges is 
orthogonal (Fig. 46). To an accuracy of higher order infinitesimals, 
the element can be taken as a rectangular parallelepiped with edges 


Ar, rAg, Az, 


which leads us to the following expression for an elementary volume 
in cylindrical coordinates: 


dv = r drdg dz 
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as well as to the expression for a triple integral in these coordinates: 
SSS F(M) do = fff f(r, 9,2) rdrdpdz, (19) 
@) (2) 


the limits of integration being found by similar methods to those 
used for rectangular coordinates. 


Fie. 46 


Example. To find the mass of the segment of a sphere, filled with non- 
homogenous material whose density is proportional to the distance from the 
base of the segment (Fig. 47). 

We locate the origin at the centre of the sphere, and take for the XOY plane 
the diametral plane parallel to the base of the segment; we direct axis OZ 
from the origin towards the segment. Let the radius of the sphere be a, the 
height of the segment h, and the radius of base of the segment r,. 

The equation of the sphere becomes in cylindrical coordinates: 


peteeg?® or 22?= a? — 7, 
From what was given, we can write the density as 
f(r, 9,2) = b+ cz, 


where 6 and ¢ are constants. 
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Application of (19) gives: 


Qn To ya*—r* 
m= | | [ (6 + ez) rdrdpde= [ap f rar (b + ez) dz = 
“(ey 0 0 a—h 
To ; 
= oOo ngs ee Yorae 
= 221 | [2 + x 2 ne rdr. 


0 


We leave it to the reader to carry out the substitutions for z and the integra- 
tion; the result is 


rf 
m= bv + on? 


where v is the volume of the segment. 
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We now discuss spherical coordinates, or polar coordinates in space, 
as they are sometimes called. Let M be a given point in space, and 
OM the vector drawn from the origin O to M. The position of M 
can be defined by the following three quantities: the length 0 of OM; 
the angle » that the half-plane passing through axis OZ and M 
makes with the XZ plane; the angle 0 that OM makes with the positive 
direction of OZ (Fig. 48). With this, @ can vary from 0 to (-+c0); 
y is reckoned counter-clockwise from axis OX and can vary from 0 
to 27; finally, @ is reckoned from the positive direction of OZ and 
can vary from 0 to a. Definite coordinates 0, y, 9 correspond to 
every point M, and conversely. We drop a perpendicular from M 
to the XY plane to meet it in N, then drop another perpendicular 
NK from N to axis OX. The rectangular coordinates 2, y,z of M 
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are clearly given by OK, KN, NM. We have from the right-angled 
triangle OV M: 
ON = esind 


and on also using the right-angled triangle ONK, we finally get 
the formulae for passing from rectangular to spherical coordinates: 


x=osin@cosg, y=osinOsing, z=ecosé. 


Fic. 49 


We consider the families of coordinate surfaces: 
O=C, P=Cly B=. 


The first is evidently a family of spheres with centres at the origin; 
the second is a family of half-planes passing through axis OZ, whilst 
the third is a family of circular cones with axis of revolution on OZ. 
We remark that the origin O corresponds to e = 0, the values of 
and 6 being indeterminate. The coordinate ¢ is indeterminate for all 
points lying on OZ, where 0 = 0 or az. 

We get an elementary volume in spherical coordinates by giving 
variables 9, mg and @ infinitesimal increments 4p, Ag and A8@. 
Only one coordinate varies along each edge of the element, and 
pairs of adjacent edges are orthogonal (Fig. 49). The element can be 
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looked on, to an accuracy of higher order infinitesimals, as a rectangular 


parallelepiped of sides 
do, a dé, esinédg, 


so that the elementary volume is given by 
dv = 0? sin6 dg dé dq, 
whence we can write a triple integral in spherical coordinates as: 


sfs f (M) do = Shs f (e, 9, v) oe? sin 8 dg dé de. (20) 
(*) () 


Reduction of the triple integral to an iterated integral can be carried 
out as follows, for instance: we take'the central projection (co) of the 
volume (v) from the origin on to the sphere of unit radius (Fig. 50) 
{if the origin lies inside (v), (c) is the entire surface of the unit sphere]. 
We draw radius vectors passing through points of (o), which in the 
simplest case enter (v) at a point of radius vector op, and leave at a 
second point of radius vector e, [we put e, = 0 when the origin 
lies in (v)]. Now we have: 


{ff fle, ) e? sin 6 do dé dp = i) sin 6 dé dp f I (e, 8, p) @? de, 
(?) co) Ci; 


where 9, and eg, are known functions of 6 and ¢. The limits of integra- 
tion for 6 and are determined by the shape of (c). 


Example. To find the mass of a sphere made up of concentric layers of dif- 
ferent densities. We can take the density here as depending on g only and equal 
to f(e), so that the mass is 


Qn n é ‘ 

man fff 1(oetsinddgasag= ("ap { sind 00 f /(0) & do—ae ff) ede 
{v) 0 0 0 ry 

If the density is constant and equal to unity, we get the expression for the volume 


of a sphere: 


4xa3 


Remark. An important geometric significance attaches to sin@ dé dg, 
this being the elementary area into which the surface of the unit 
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sphere is divided by meridians and parallel.circles (Fig. 51). If we 
divide the surface of the unit sphere into elements do of arbitrary 
shape, we have: 


SS fab) do = § f de { {(M) 0? do, 


where (ca) is the domain obtained on projecting centrally from the 
origin the volume concerned on to the surface of the sphere. 


Fra. 50 Fie. 51 


Let an elementary cone be drawn, with its vertex at the centre of 
the unit sphere and having the contour of the element do as directrix. 
The area do measures the solid angle subtended at the centre by the 
element of any surface (S) cut out from (S) by this elementary cone. 


60. Curvilinear coordinates in space. The position of a point in 
space is determined in the general case of curvilinear coordinates by 
three quantities q,,q.,q,, related to the rectangular coordinates 
x,y, 2 by the formulae: 


P (X,Y, 2) = G3 P(X, Y, 2) = das (2, Y, 2) = Gg. (21) 


The three families of coordinate surfaces are obtained on putting q,, 
Qo, Jz equal to constants. Three pairs of indefinitely adjacent coordinate 
surfaces form an elementary volume dv. We omit the proof and 


+ do denotes either the element itself or its area. 
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simply give the result, analogous to that obtained in [57] for two 
dimensions. The elementary volume dv can be considered as a 
parallelepiped, to an accuracy of higher order infinitesimals; on 
solving (21) for x, y, 2, we get: 


= M1 (41,9093) 5 Y= Pi (G1 Fo Y3)3_ = © (91,90, 9s), (234) 
and dw will be given by: 
dv = | D| dq, dge dg, 


so that the formula for change of variables in the triple integral is: 
S§S Fey 2) de dy de = SI'S F (ay das 40) | D | dar dae das, 


where F'(q,, Go, 93) is derived from /(z, y, 2) by transformations (21,) and 
D is the functional determinant of z, y,z with respect to q,, 5, q5: 


ee Sos (aes, Soa _ oe Ss) 
0g, \0q1 9g, Og, Ge Og, (0g, 9g, 0q, 9g 


5 ae (se - Oo, — pe, Sea) 
Ogg (0g, 99, Og, 9g, 


As in [57], the transformations (21) can be looked on alternatively 
as a deformation of space, so that a point with rectangular coordi- 
nates (x, y, 2) becomes a point with rectangular coordinates (q,, q, 
q3), D being interpreted now as the coefficient of the change of 
volume at a given point on passing from (q,, q, @3) to (2, Y, 2). 

The reduction of a triple integral in coordinates q,, g,, g, to three 
single integrals, and the determination of the corresponding limits, 
follow the same lines as for double integrals [57]. 


The reader familiar with determinants may notice that D can be written es 
the following third order determinant: 


09, OY, do, 


0g, ° 097,” aq, 
72 Oy, Oy, Ow, 
0q2 Og, ” 092 


Op; Oy, 0; 
Og5 ” ag,’ 09s 


A detailed treatment of these determinants appears in Volume III. 
Example. Let (v) be a tetrahedron, bounded by x + y + z =a and by the 
coordinate planes, and defined by the inequalities: 


z>0; y>dO; 2<>0; wtyte<a. 
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We introduce new variables: 


ety+z=q3 ayt2)=—G93 @2= 41,9293 


and interpret (¢,, %2, ds) a8 rectilinear rectangular coordinates. It follows from 
the above expressions that: 


= : — ay+2) , _ ae 
Be ER OE gee? 
or 
_m(@—-G) , 4 92 (@— 4s) | 1 92 Fs 
a Fo ge ee et ae 


It is easily seen, after the manner of [57], that the tetrahedron (v) becomes 
the cube (v,) 0<¢, <a; 0O<q, <a; 0 <q, <a. We find that here, D = 
= g?q,/a, so that the transformation is expressed by 


'" 1 

{| f(x, y, 2) dx dy dz = if { { FQ, Ge Ia) Ga GI 191 We Ags; 
(v) (%,) 

or, on finding the limits of integration: 


@ a-x a—-x-y a a a 


61. Basic properties of multiple integrals. We demonstrated earlier 
the basic properties of definite integrals by making direct use of 
their definition as the limit of a sum [I, 94]. The same approach can 
be used for the properties of multiple integrals. We shall assume for 
simplicity that all the functions are continuous, so that the integrals 
have a meaning unconditionally. 

I. A constant factor can be taken outside the integral sign: 


§ f§ af() do =a [ ( f(N) de. 
(9) (s) 


II. The integral of an algebraic sum is equal to the sum of the 
integrals of the terms: 


f (UN) —y(N)] do = ff f(N) do — ( { g(N) do. 
(9) (2) (9) 

III. If the domain (c) is divided into a finite number of parts, say 
into two parts (o,) and (o,), the integral over the whole domain is 
equal to the sum of the integrals over the parts: 


ae { (fN) do + ( f f(N) do. 


(C2) (:) 
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IV. tf f(Y) < o(N) in (0), 
§ ff) do < { § oN) do. 
(9) (s) 


In particular: 


$A dol < {FA deo 
() (°) 
V. If g(N) preserves the same sign in (co), the mean value theorem 


is valid, i.e. 
§ § (N) GW) do = (Mo) § § pW) do, 
(s) (2) 
where JV, is a point lying inside (0). 
In particular, we have with g(N) = 1: 


{ § Q) do = f(N,) 6, 
() 
where o is the area of the domain (c). 

Triple integrals have analogous properties. 

We remark that it has always been assumed, in the definition of 
double and triple integrals as limits of a sum, that the domain of in- 
tegration is finite, and that the integrand /(V) is bounded through- 
out the domain, i.e. there exists a number A, such that|/(V)|< A 
at every point WV of the domain of integration. If these conditions are 
not fulfilled, the integral may exist as an improper integral, in a manner 
similar to that described for single definite integrals in [I, 97, 98]. We 
deal with improper multiple integrals in § 8 [86]. 


62. Surface areas. We take 


z= f(x,y) (22) 
as the equation of a given surface (S) and use the notation: 
7) ) 
ap, gaa (23) 


We have seen [I, 160] that the direction-cosines of the normal (n) 
to (8) at the point (2, y, z) are proportional to p, qg and (—1), ie. 
using analytic geometry, they are given by: 


cos (n, X) = ; cos(n, ¥)= 


eee q 
+V1 +p? +9 +VI+ P+ @ ” ( 

24) 
1 


a a ppree rere 
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We find the area of the portion of (8) whichis cut out by the cylin- 
der (C), which projects the portion on to the XY plane as the domain 
(a) (Fig. 52). We divide (o) into small elements Ao; the cylinders with 
bases Ao divide (S) into ele- 
ments AS. 

(7,t) Let N(E, 7) be a point of Ao, 
the corresponding point of (8) 
being M(&, n, €), where €=/f(&, 7). 
We draw the tangent plane and 
normal (n) to the surface at M, 
and let AS’ be the elementary 
area cut from the tangent plane 
by the cylinder of base Ao. 

We define the area of our por- 
tion of surface (S) as the limit 
of the sum of the elementary plane 
areas AS’, when the number of 

0 elements Ao increases indefinitely, 

Fic. 52 whilst each contracts indefinitely. 

We show that this limit is given 

by a double integral over (co). The 

element Ao is the projection of the plane element AS’ on the XY 

plane, whilst the normals to these elements form the angle (n, Z), the 
cosine of which is given by the third of expressions (24); hence} 


1 


Ao = AS’ ——————~— 
Vl+p?+¢@ 


AS’ = 1+ p?+ qo, 


} Let (S,) be the projection of the plane domain (S,) and let g be the acute 
angle between these two planes, i.e. the angle between their normals. It is easily 
seen that the relationship holds: 8S, = S, cos y, where S, and S;, are the areas 
of (S,) and (8,). 

We show this by a rectangular dissection of the areas by two families of 
straight lines, one family being parallel to the line of intersection of planes 
(S,) and (S,). Let the rectangles of (S,) be the projections of those of (S,). 
A length parallel to the intersection of (S,) and (S,) is unchanged on projection, 
whilst a length in the perpendicular direction is multiplied by cos py; thus if 
dady is an elementary rectangle of (S,) the corresponding elementary rectangle 
of (S,) will be cos ¢ dady, and hence: 


S, =} \ cos gy dz dy = cos dz dy == S, cos . 
: As gp dx dy eff y = S, cos p 
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so that the area S of our surface becomes by definition: 
S = lim > AS’ =lim >) V1 + p? 4+ @ Ao. 
(9) 


The limit on the right-hand side is given by the double integral over 
(o), so that 


S={SVit e+ ado = | J Vit p+ @dedy (25) 


which is the required formula for the area of the portion of a curved 
surface cut out by the cylinder with generators parallel to axis OZ. 

The integrand in (25) represents an elementary area dS of the sur- 
face. We can write, on using the expression for cos (n, Z): 


dS = 1+ p?+ q?do,, = swoseeay) or do, = |cos(n, Z)| dS. (26) 


Here, do, is the projection of dS on the XY plane. We have 
to take the absolute value of cos (n, Z), since the elementary areas 
do,, and dS are reckoned positive. 

We assume that the p and q defined by (23) are continuous functions 
of (x, y). The above argument leads to the expression of the limit 
of the sum of areas 4S’ as an integral (25) of a continuous function, 
and proves, moreover, that this limit exists. A defect of the above 
definition of surface area is that it contains the operation of pro- 
jection, which is bound up with the choice of XY plane. It can be 
shown that the magnitude of the surface area is in fact independent 
of the choice of XY plane. We also remark that, if the lines parallel 
to OZ meet (S) in more than one point, evaluation of the surface 
area by (25) requires division of the surface into separate sections 
and evaluation individually of the area of each. 

A new definition can be given that is independent of the choice 
of axes. Let (S) be a piece of a smooth surface, bounded by a smooth 
contour. Let (8) be divided into portions (S,), (S,), ..., (Sn); we take 
an arbitrary point M;, of each (S;,) and let p, be the area of the pro- 
jection of (S,) on to the tangent plane to (S) at M,. It can be shown 
that, given the assumptions regarding the smoothness of (S) and 
its contour, the sum p, + p, + .-. + p, tends to a definite limit S 
if the greatest of the diameters 6 of the portions tends to zero [cf. 55]. 
With the explicit equation (22) of the surface and with continuous 
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derivatives (23), this definition of surface area also leads to formula 
(25) for the area S. (G. M. Fikhtengol’ts, Kurs differentsialnogo i 
integralnogo ischisleniya, Vol. IIT, §§ 599—601). 


Examples. 1. To find the area of the portion of spherical surface considered 
in the example of (56). 


We have 
—Vg?o ag? ye: ae ee ee 
z= Ya? — a? — y?} p pa ae ac 
= eau ae ae 
q Ya? — 2? — 7 z 
——; a oy? Vat ty?@pe2t a 
yitptge i++ Het =e 
rig 
z a cos 
s=| [—-rdrdp—2a | ap | rer -= 
) 0 0 Va? —r 
a T= @COS @ nm 


= z 
= — Vat — 7°) dg = — sin y) dp = Rilaeeer tH 
2a J (— Va? — 13) ‘ Y a) (1 — sin 9) dg 2at [ z 1) 


2. To find the area of the intersection of the cylinders (Fig. 53) 


at y? = a?, (27) 
and 
yt2ztma’. (28) 


It is more convenient to take y and z as the independent variables in this 
problem, and « as a function of these, given by (27). Integration is over the 
circular area in the YZ plane, with circumference given by (28). The shaded 
area in the figure is evidently 1/8 of the total 
required area, so that we have: 


sa 8) svi + p+ g2dy dz, 


where 


Fie. 53 - 
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and hence: 
a Yat—z* a a , ; 
y ; a?—2z 
s=8a [az { ———— = 8a J aresin 7 =" ae = 
Ya? — a 
0 0 dae 0 
2=a a 
2 92 
= 8a E arc sin Yate + i z | 
Ya? — 22 
z=0 0 
z=a 
= — 8aVa* — 2? = 8a?. 
z=0 


63. Integrals over a surface and Ostrogradskii’s formula. The concept 
of a double integral over a plane domain may easily be generalized 
to the case of integration over a surface (curved). Let (8) be a surface 
(closed or open) and F(M) be a continuous function of points of the 
surface. We divide (S) into n parts and let AS,, AS,, ..., AS, be the 
areas of the parts and M,, M,, ..., M, arbitrary points lying on them. 
We form the sum 


> F (M,)- AS,. 


The limit of this sum on indefinite increase in the number of parts n 
and indefinite contraction of each part AS, ts called the integral of 
the function F(M) over the surface (8): 


eae )ds = lim S F( M,) A8,. 


(S) as 


Let a line parallel to the z axis have only one intersection with 
the surface (Fig. 52) and let (o) be the projection of (S) on theplane XY. 
We can reduce the integral over (S) to an integral over the plane 
domain (0, ) by using (26) for the relationship between an elementary 
area of (8) and of the corresponding projection (0x): 


J) ran ) dS = [year 2074 Oxys (29) 


We assume here that cos (n, Z) differs from zero and that the function 
F(N) has the same value at the point WN of (c) as the given function 
F(M) has at the point M of (S) whose projection is NV. If the equation 
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of (S) is given explicitly by (22), whilst (JZ) is expressed as a function 
F(z, y, 2) of the coordinates, it is sufficient to substitute z = f(z, y) 
in the expression of F(z, y, z) when integrating over (oxy), i.e. F(N) = 
= F[z, y, f(z, y)]. The denominator on the right-hand side of (29) 
is given by the third of equations (24). 

We note that the properties of double integrals listed in [61], 
including, in particular, the mean value theorem, apply to an integral 
over a surface. 

We now prove Ostrogradskii’s 
formula, which is basic in the the- 
ory of multiple integrals, and 
which establishes the relationship 
between a triple integral over a 
volume (V) and the integral over 
its boundary surface (8). We shall 
make the same assumption as in 
[58], that lines parallel to the z 
axis intersect (S) in not more than 
two points. We keep the notation 

Fic. 54 of Fig. 44 [58], whilst intro- 

ducing in addition the direction 

(n) of the normal to (8), (n) being 

assumed taken outwards from (V) (the outward normal) (Fig. 54); (n) 
forms an acute angle with the z axis on the upper part of the surface 
(II), and an obtuse angle on thelower part (I). Hence, cos (n, Z) is ne- 
gative over part (I) and |cos (n, Z)| =— cos (n, Z). Formula (26) gives: 


do, = cos (n, Z) dS on (II); doy, = —cos (n, Z) dS on (I) (30) 


Let R(x, y, 2) be continuous in the domain (v) as far as the boundary 
(S) and let its derivative dR(x, y, z)/dz be continuous. 
We consider the triple integral over (v) of the function dR(a, y, z)/dz. 
We have, on using (16): 


[JJFP av = | [deoxy f 2h eue) ae 
. (czy) 2 


But the integral of a derivative is equal to the difference in the 
values of the original function at the upper and lower limits: 


ff fF? ao= ff [R@ya)—-Reya)]doy, 
(») 


(oxy) 
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or 


I ee a wy — | [R@y,%) doy. 


(szy) 

We reduce integration over (o, ) to integration over (8) on replac- 
ing do,y by dS in accordance with (30); the first of expressions (30) 
must be used for the first integral, containing the ordinate z, of part 
(II) of (8) as variable, the result being an integral over (II), whilst 
similarly, the second of expressions (30) is used for the second inte- 
gral and an integral over (I) obtained: 


ae cea Da dv = ff Rc x, y, 2) cos (n, Z) aS + 
(i) 
-t- igi F(x, y, z) cos(n, Z) dS . 
(1) 

We can drop the subscript for z since it is implied by the part of the 
surface over which integration is carried out. The right-hand side 
contains the sum of integrals over (II) and (1), ie. amounts to the 
integral over the whole of (8S): 


Af SE ewe) dv = ffz (x, y, 2) cos(n, Z) dS. (31) 
«) (S) 


We might have taken another two functions P(x, y, z) and Q(a, y, 2) 
and shown in a similar manner that 


J [ f PSH? ao = | [P (w.4,2) 008 (n, X) as 
(v) 1) 


[ [J Pe) av = [fo @.,2) cos in, ¥) as. 
a (s) 


We arrive at Ostrogradskii’s formula on adding the left- and right- 
hand sides of the three expressions obtained: 


JY) Cae + ay + ae) = 


a cos (n, X) + Qcos(n,¥) + Rcos(n,Z)}dS. (32) 
(S) 


The arguments 2, y,z of P,Q and # have been omitted for brevity, 
but it should be borne in mind that these given functions are con- 
tinuous in the volume (v), together with their derivatives. 
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A variety of applications of Ostrogradskii’s formula will be found 
in later chapters. 

The quantities cos(n,X), cos(n,Y), cos(n,Z) are functions 
defined on the surface (S) and have been assumed continuous. A more 
general assumption can be made, that (S) is divisible into a finite 
number of pieces, on each of which the functions are continuous. 

This would apply if (S) were, say, a poly- 
(0) hedron. 

We supposed when deriving (31) that lines 
parallel to the z axis cut the surface (S) of (v) 
in not more than two points. A generalization 
is easily made for other types of domain. We 
notice to start with that if (S) includes a 
lateral cylindrical part with generators par- 
allel to the z axis in addition to the upper 
Fia. 55 part (II) and lower part (I), we have 
. cos(n, Z) ==0 on the lateral part, so that addi- 
tion of this part tothe right-hand side of (31) 
does not change the value of the integral over the surface; the proof 
of the formula therefore remains valid throughout. It is sufficient in 
more general cases to divide (v) into a finite number of sections 
with the aid of cylindrical surfaces whose generators are parallel 
to the z axis, such that the previous conditions are satisfied for each 
section, to which (31) may then be applied. Addition of the results 
obtained will give us the triple integral over the total volume (v) 
on the left-hand side; we shall have on the right-hand side the sum 
of the integrals over the total surface of the sections, whilst the 
integrals over the cylindrical surfaces that have been added will 
be zero, as shown above. The result of adding the right-hand sides 
will, therefore, be the integral over the surface (S) of the original 

volume (v), and (31) is shown to be valid in general. 

We remark that the arguments remain valid when (v) is bounded 
by several surfaces: by one from the outside and by the remainder 
from inside. Figure 55 illustrates the case of (v) bounded by two sur- 
faces. The integration on the right-hand side of (31) is now over all 
the surfaces bounding (v), with the normal (n) directed inwards 
from the inner surfaces [{i.e. outwards from (v)]. 

64. Integrals over a given side of a surface. Use is occasionally made of a 


different definition and a different notation for surface integrals. We start 
with the case when (S), illustrated in Fig. 54, satisfies the conditions laid 
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down at the beginning of the previous article. Normals can be drawn in two 
opposite directions at every point of the surface. One direction forms an acute 
angle, and the other an obtuse angle with the z axis. Correspondingly, we can 
distinguish between an upper and a lower side of the surface. Let R(x, y, z) 
be given on (S), as above. We take the integral: 
{{ Roos (n, Z) ds. (33) 
(S) 

The value of the integral depends on the choice of the direction of the normal 
or what amounts to the same thing, on specifying the side of the surface over 
which the integration is carried out. On integrating over the upper side, 
cos (n, Z) > 0, and cos (n, Z) dS = do,,, whilst over the lower side, cos (n, Z) < 
<0, and cos (n, Z) dS = —do,,, where da,, is the projection of an element 
of (S) on the XY plane, i.e. an element of the area (a) in (29). We can write 
do, = daz dy in (x, y) coordinates, so that integral (33) reduces to an integral 
over (g) in the XY plane: 


‘ R[a,y,f(a,y)]dady or — ji R[x, y, f (w, y)] da dy, (34) 


depending on which side of the surface the integration is made. These are in 
fact often written in the same way, as 


Ji R de dy, (35) 


whilst indicating which side of the surface is concerned. For instance, if integra- 
tion is over the lower side of (S), (35) amounts to the second of integrals (34). 
We can define (35) directly as the limit of the sum Y.R(M,) Ao;,, where R(M;) 
is the value of FR at the point M; of the element AS; of (S) whose corresponding 
projection on the XY plane is Ao;, the Ao; being reckoned positive if integration 
is over the upper side of the surface and negative if over the lower side. 

We now take the general case of (S), and let M, be a given point of the 
surface. We specify a definite direction for the normal (n) at this point; starting 
from M, and moving continuously over (S), we examine the continuous varia- 
tion in the direction of (n). If any continuous movement leadsto a definite 
direction of the normal at any point of the surface, it is said to be two-sided. 
If we specified differently the direction of (n) at the initial point M,, continuous 
movement would lead us to an opposite direction of (n) at every other point 
of the surface. This allows us to speak of the two sides of (S), depending on the 
direction specified for (n) at M, and therefore specified at the remaining points. 
Having fixed the side of the surface, we get a definite value for integral (33), 
which may be written in the form (35) on indicating the side concerned. 

We can similarly define the integrals: 


ff Pdydz and in) Q da dz. 

(S) (S) 
where P(x,y,z) and Q(z,y,z) are functions given on (8). These integrals coincide 
respectively with: 


i) f Pcos (n,X)dS and \ fQ cos (n, Y) dS. 
(S) (S) 
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With these definitions, (32) can now be written as 
oP , 0@ , OR 
JJ (Ge tar tae) en [ f Paya + Qazde + Rade dy) 
“ (S) 


where the integration on the right-hand side is over the outer side of (8). 
We note the existence of one-sided 
surfaces, where continuous movement 


over the surface implies continuous 

variation in the direction of the normal 

~~ such that, on returning to the initial 

point, the new direction of the normal 

can be the opposite of the original direc- 
tion. A simple example is the Mobius strip, 
62 obtained by taking a rectangular sheet 
Fia. 56 of paper ABCD, twisting it once and 
fastening edge AB to edge CD in such 

away that A coincides with C and B 


with D (Fig. 56). Both sides of the ring thus obtained could be painted, without 
removing the brush from the surface, i.e. without passing over its boundary. 


65. Moments. An application of multiple integrals is to the theory of the 
moments of different orders of mechanical systems. Let a system of n material 
particles of masses m,, m,, ..., M, be given at points: 


M,, M,,;..., Mp 


respectively. 

The k-th order moment of the system with respect to a plane (A), a straight line 
(d) or a point (D) is defined as the sum of the products of the mass of each particle 
of the system with the k-th power of the distance from (A), (d) or (D): 


n 
De rim. 
i=l 


The zero order moment becomes from this view-point simply the total mass 
of the system: 


The first order moment with respect to the plane (4) is called the statical 
moment of the system with respect to the plane. We encounter the statical moments 
relative to the coordinate planes in the expressions for the coordinates of the 
centre of gravity of the system: 


n 
> Mey > MYi > Mi 
i 1 


Mt ge ne Ng as a ee (36) 


65] MOMENTS 201 


The distances x,, y;, 2; from the coordinate planes are reckoned algebraically 
here, i.e. as positive or negative. 

The second order momenis are usually called moments of inertia of the system. 
The expressions 


n nm n 
> xim; > yim; > zim 
i=1 i=1 i=l 


represent the moments of inertia of the system with respect to the coordinate planes ; 
the expressions 


n n n 
~ (yi -+ 23) mj; = (23 + 27) mj; = (xi + yi)m; 
= i= t= 


represent the moments of inertia relative to the x, y, z axes; and finally, 
mt 
2 
2, Hit vit aim 


ts the moment of inertia relative to the origin O. 
The expressions 


n n 


Yi 2M; Pes m3 DS Yim, 
1 i= zi 


tMa 


are occasionally encountered in addition to the above, and are referred to as 
the products of inertia of the system relative to the x, y, z axes. 

If we are dealing with continuous distributions of matter instead of systems 
of a finite number of particles, the above sums have to be replaced by definite 
integrals; these are single, double or triple, according as the distribution of mass 
is linear, over a surface or over a volume; instead of the m,, we now have the 
density f(M) at a given point M multiplied by the 
element of line, surface or volume. 

For example, the moment of inertia of a three-dimen- 
sional domain (v) relative to axis OX is given by the 
triple integral 


$$ (yt +24) 10) dv. 
(t) 
If f(J4) is the constant density f,, this can be taken 
outside the integration sign; an f, could be cancelled out 0 
in (36), leaving functions of z, yand z under the integrals Fre. 57 


in the numerators, and the volume or area of the total 
domain in the denominator. 

Examples. 1. The centre of gravity of a sector of a homogeneous sphere 
(Fig. 57). On using the coordinate system shown in the figure, we need only find 


the ordinate 
S i) S zdv 


Zp a 
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We have here: 


an a a 


ve | dp | sin a0 [ ede = nat (1 — cos a) == rath 
0 o 0 


2 
sss zdv = (‘ap {sin 6 dé fo cos 69? dg = 22 {isin 6 cos 6 dé we do = 
(v) 0 0 0 0 0 


= at (1 — cos 2a) 


_ 3 1 — cos 2a 3 3 
tag o Tecna ee ee ae 


where a is the radius of the sphere. 


[65 


2. If the mass is assumed to be distributed only on the spherical surface 


(S) of the sector, the ordinate of the centre of gravity becomes 


{eds 
(S) 


eee 


where s is the area of surface (S). The equation of the surface is here x? + y? + 


+ 22 = a? or z = ¥ a? — (2? + y?), and it is easily shown that 
1 —_~ 
lpg 4 


= doxy a =e 2 cin? 
| Jeae=f fe oe ne) =a| | doy = 2a sin? a, 


(S) (Szy) (oxy) 


cos(n, z) = ’ 


so that 


where (9,,) is clearly a circle with centre at the origin and radius a sin a. 
The area s will be: 


sf [EPH Roy maf fetta = 


(Gzy) (ozy) 
Qn asina 
=a | ap af OF. 0 nak (eed a), 
Va? — r? 
0 
and finally: 
gigs za sin? a ay erry fe 
§ ~ 2na2(1— cosa) wae? 


We had in the previous example the smaller value for z, : 


3 3 a 
Pena = 2 
3 a(1 + cos a) 7 2008? —— 
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3. If the centre of gravity is at the origin, all the statical moments are zero, 
as follows at once from the relationships: 


{9 § af du = ma,; 
(2) 


SSS yf dv = myg; 
(v) 


S§ fefdo = mz,. 
() 


4. The moments of inertia of a homogeneous right circular cylinder (Fig. 
58) relative to the axis of the cylinder and to the diameter of its central 
section. Taking f, as the constant density, we have: 


2n a 
a? 


h 
J,= to | [or drdp dz = 2f, [ ap | rear | ae = nath{, =m x3 
2) 0 0 0 


h a 


2x 
Jy = fo SSS (2 +1? sin? y) r dr dy dz = 2f,§ dp f dzf (2? + 7? sin? ») rdr=s 
() 0 0 0 


Qn h a Qn h a 


= 2. | de [ eae rdr + 2}, | sin? p do { az | rt dr = ahs at fi+ 
er) 0 0 o 0 


Fp tee, (a 
+ Phat fam (+4 ’ 


where 2h is the height of the cylinder, a is the radius of its base and m its mass 
5. The moments of inertia of the homogeneous 
ellipsoid: 
x y? 22 


at oF te 


_ =1. 


We let f, denote the density and have, on dividing 
into layers parallel to the XOY plane: 


+¢ 


Jay = to | | [tax ay ae—7, { 2? nab 2-2} dz = 
(v) 
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We can change the symbols cyclically to find that 


] 
Jy; =m: as 23 Jy = M-> +o? 


1 
Jy =Jy +dyz= mM: Seren Oo 


1 


Jy=m- Bz (e+ 2); J,=m- > (at +b) 


1 
Jy Jy ty tJyx=m- ge (at + bt + 2). 


6. The kinetic energy of rotation of a rigid body about an axis (6). 

We know that the velocity V of any point of the body is equal to 
the angular velocity w of the body multiplied by the distance of the point from 
the axis of rotation (6). We find the kinetic energy of the body by dividing it 
into elements of mass 4m and finding the kinetic energy AT of each; then 

T = > AT. 


Since the element Am is small, its mass can be considered to be concentrated 
at any point © of the element; the kinetic energy AT of dm is then 


AT = V# 4m =o? 3 f(M) Av, 


where f(1) is the density of the body at M and r, is the distance of M from the 
axis (6). Hence we obtain, by definition of a triple integral: 


PP) aoe ord 
Ja=SS 5 13 fd) dv 
(») 


where 


is the moment of inertia of the body about the axis of rotation (6d). 

Remark. It is sometimes more convenient to evaluate the volume or the 
moments of a body in terms of double or even single instead of triple integrals. 
This comes from the fact that, when a triple integral is represented as the 
single integral of a double integral, or as the double integral of a single integral, 
the interior integral may occasionally be evaluated directly from elementary con- 
siderations without performing an actual integration. This creates the impression 
that a double or single, instead of a triple integral is used for the calculation. 

We can take as an example the moment of inertia J, of a body (v) relative 
to the XY plane, where (v) is bounded by the planes z = 0, z = hf and by the 
surface formed by revolution of the curve x = f(z) about the z axis. The mo- 
ment can be obtained from a single integral if the body is imagined to consist 
of plane circular dises, parallel to the XY plane; the volume of such a disc is 
a[f(z)}? dz, and we can write: 


h 
Tuy = 0S 27 f(z) P dz. 
0 
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The same moment of inertia is given by the triple integral: 


h 
Jy =fffe da dy dz == (22dzf {dz dy, 
(°) 0 (02) 


where (0,) is the section cut from (v) by a plane parallel to the XY plane and 
distant z from it. The interior double integral gives the area (a,), i.e. is equal to 


n{f(z) F. 


§ 7. Line integrals 


66. Definition of a line integral. Let (/) be a curve with a de- 
finite direction in space (Fig. 59), A being the initial point and B 


We 
ee 


(1) 


Fic. 59 


the end-point of the curve. We shall measure the length of arc along 
(1) from the initial point A. Let a continuous function f(1) be given 
on (1), and let (1) be divided into n parts by the points M,, M,, ..., 
Mn, Mn, where M, coincides with A and M,, with B. We take any 


point N, of each segment M;, M,., (k = 0,1,...,2—1) and form 
n-l 

the sum |>' /(N;,) As,, where As, is the length of arc M, M,., of (J). 
k=0 


The limit of this sum on indefinite increase in the number n of di- 
visions and indefinite decrease of each of the M;, M4, is called the 
line integral of the function f(1/) over (l) and is written: 


n-l 
{ ff) ds = lim S 7(N,) As,. (1) 
(D k=1 
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The position of the variable ee M on (I) is fully defined by the 
length of arc s = AM, and f(M) can, eae be taken as a function 
of the independent variable s, i.e. f(JZ) = f(s); integral (1) is an ordi- 
nary definite integral: 


I 
{ (03)ds = § f(s)ds, 

(0 0 

where / is the length of arc of (1). We note that (1) can be a closed 
curve, i.e. B can coincide with A. 

So far, we have not used the fact that (1) has a specified direction, 
which becomes important later. Let the coordinates of M be (2, y, 2), 
referred to a system of rectangular axes in space. Let P(z, y, 2) 
be a continuous function along (1), and let (&,, 7x, o,) denote the co- 
ordinates of N,, and Az; the projection of the directional arc M;,M;,4, 
on the x axis; Az, can of course be positive, negative, or zero. We now 
form the sum of the products of P(N) = P(Ex, nx, ¢,) with Ax; instead 
of As,, i.e. the sum 
n—1 
= PEK Nys $y) Ady: 


k=0 


The limit of this sum is called the line integral of P(z, y, z) over (1) 
and is written 


n—1 
{ Pla, y, 2) da = lim SY P(E x, mys Sx) Arey. 
U) k=0 


The integrals 
{ Qax,y,z)dy and { R(x, y, 2) dz 
® C3) 


are similarly defined, where Q(z, y, z) and R(z, y, z) are continuous 
functions along (J). Addition of these three integrals gives us the gene- 
ral form of the line integral, which is written: 


( P(x, y,z) da + Q(x, y, z) dy + R(x, y, 2) dz. (2) 
@ 
Integral (2) is by definition the limit of a sum of the form: 


n—1 
> LP (Es Mus Se) Ate + Q (Si Me Sk) AY» +B (Ein Me Sx) Az,], (3) 


k=0 


where Ay,, Az, are the projections of M, M,4, on the y and z axes 
respectively. The connection between integrals of type (2) and type (1) 
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is easily found. The coordinates (a, y, z) of the variable point I of 
curve (J) can be taken as functions of the length of ares =U AM. 
As we know from [I, 160], the derivatives of these functions are the 
direction-cosines of the tangent to (J), i.e. 


dz d dz 

Ge = 00s (t, X); <4 = cos (t, Y); Ge = 00s (i, Z), 

where ¢ is the tangent to (l) at M, directed in the same sense as (1). 
The symbol of the type (a, 8) denotes as usual the angle between the 
directions a and ; the cosine of the angle is independent of the sense 
in which it is measured, and the sense is not specified here. To an 


accuracy of higher order infinitesimals we can take: 
Ax, = cos (t,,.X) As, Ay, = cos (t, Y)As,, Az, = cos (t,, Z) As, 


where ¢; is the direction of the tangent at N,, and integral (2) reduces 
as the limit of the sum (3) to form (1): 


{ Pda +Qdy+ Rdz= 
() 
= f [P cos (¢, X) + Q cos (t, Y) + BR cos (t, Z)} ds, (4) 
(/) 


where P,Q, & can be considered as functions of s along (I). 
Let the equation of (1) be given in parametric form: 


t= p(t); y=y(t); z= (7), (5) 
where the point (2, y, z) describes the curve (1) from A to B as rt varies 
from ato b. We shall suppose functions (5) continuous, with continu- 
ous first order derivatives, in the closed interval (a, b), whilst taking 
a <b for clarity. 

Let t = t, correspond to M,, and let us consider the first of the 
summations (3). Let +t = t; correspond to the point (&,, m, ¢;) of the 
curve. We can write, using the formula of finite increments [I, 63]: 


Ax, = Y (Tha) — P (Tr) = Y' (TH) (Thea — Tr), 


where 1; is a value of t in the interval (t;, t,%4,). Our sum can now be 
written as: 


n-1 


= P (Ex: Ni Sy) AX, = 


n—1 


= > Plp(ti), v(t), © (THY (Th) (Te41 — T)- (6) 
k=1 
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This closely resembles the sum: 
n-l 
a= > PP (Th)s (ids @ (TH)] P (th) (Tha — Tr) 
k=0 


which tends in the limit, as the greatest of the (t,4,; — tx) tends to 
zero, to the definite integral: 


{ Ply), v (2), o(2)] ¢ (x)de. (7) 


We now show that the difference between o and (6) tends to zero. 
It will follow immediately from this that (6) has a limit, equal to 
integral (7). The difference is of the form: 


n-l 
y= py {Ply (T;,), Y (Tk), w (t;,)] ae 
ie=0 
— Ply (th), v(t), @ (th) ]} @ (TH) (Tea — T%)- 
Since tj, and tz belong to (tx, T,4,) and P[y(r), p(r), w(7)] is uni- 


formly continuous, for any small positive « there exists a 6 such that 
[I, 32] 


|P[y (te), v(te), @ (t4)] — P[p (72), v (th), © (tH) | <e, 
provided (t,4; — t,) < 6. The absolute value of 7 will then satisfy 


n—1 
Inl<e > |9" (th) | (thea — Ti): 
k=0 


The function g’(t) is continuous and therefore bounded in (a, b), 
i.e. | p’(z) | < K, where K is a definite number [I, 35]. Hence we have: 


n-1 
In| < eK OS (thy. — tT) = eK (b —a).' 
k=0 


Since e—> 0 if max (t,4, — T;) > 0, it can be seen that 7 in fact 
tends to zero, and (7) is the limit of summation (6). The remainder of 
summations (3) can be considered in the same way and hence we can 
show that, with the assumptions made, integral (2) can be written as 
an ordinary definite integral: 


[Pde +Qdy + Rdz= [Po (c) + Qy'(e) + Ro’ (x)Jdr, (8) 
()) a 


where P, Q and R& must be expressed in terms of tr in accordance 
with (5). 
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Several of the properties of simple integrals listed in [I, 94] may be 
generalized at once for line integrals. For instance: 
I. If the curve (/) consists of distinct portions (l,), (l,), ..., (lm), 


{Pde+ Qdy+ Rdz= | [Pde + Qdy + Rdz] + 
) h 
+ AY [Pdx+Qdy+Rdz]+... + J (Pde t+ Qdy + Raz. 


II. The value of a line integral depends on the direction of the 
curve (1), as well as on the form of (J) and the integrand; however, 
when the direction of the curve of integration is changed, the integral only 
changes sign. 

If (1) as a whole does not satisfy the conditions stated above, but 
can be divided into a finite number of sections, each of which has 
parametric equations (5), we can apply (7) to each section, and the 
integral over the whole curve can be written as the sum of the integrals 
over the separate sections. It may easily be shown that this is equi- 
valent to the limit of summations (3) for the whole curve. We shall 
only consider in future curves (1) which satisfy the conditions just 
mentioned. Finally, we notice that if 7 is the length of arc s = AM, 
formula (8) reduces to (4). 

If (2) is a plane curve, say in the XY plane, (2) becomes: 


{ Pdx+Qdy, 
® 
where P and Q are functions of (x, y) given along (0). 


67. Work done by a field of force. Examples. Calculations of work 
done lead naturally to line integrals of type (2). Let a point M de- 
scribe a trajectory (J) under the action of a force F, which is a function 
of points along (1). The work done is found by dividing (2) into small 
segments and considering one of these, say M,, Mx,4,. In view of the 
smallness of the segment, F can be reckoned to maintain constant over 
the segment its value at M,, whilst are UM; M;,4, can be replaced 
by chord M, My,4,. The work done over the segment is thus given 
approximately by 


AE, ~ | F,,||M,M,4;| cos (F,, M,Mi41), 


where | F, | denotes the length of vector F at M;,, | M; M;,4,| is the 
length of M;M,+,;; and AE, is the work done over the segment 
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UM,My4,. On using the formula of analytical geometry for the 
angle between two directions, we can write: 


AE, ~|F,,|| M,M),41| [cos (F,, X)cos(M,Mj4,, X) + 
+ cos(F,, Y)cos(M,M,4,, Y)cos(F,, Z) cos(M,My,41, Z)], 


or, on removing the brackets and denoting the projections of F on 
the coordinate axes P, Q, R: 


AE, ~ P, Aa, + Q Ay, + RAz, 


where the subscripts of P, Q, R indicate that their values are taken 
at M,. We now sum over all the segments and pass to the limit, so 
that the work done is accurately: 


E=J\Pd«+Qdy+Rdz. 
(1) 


Examples. 1. The work done by the constant force of gravity when a point 
M of mass m is displaced via any curve (l) from the position M,(q,, 6,, ¢,) to 
M,(d,, be, C2) is given by the integral 

Cs 
{ Pdr + Qdy + Rdz = { mgdz=mg(c,—¢,) 
(O oy 
(the z axis is directed vertically downwards); hence it follows that the work 
depends only on the initial and final positions of the point, and not on the path 
traversed. Here we have an example of a line integral the value of which 
depends only on the initial and final points of integration, and not on the path. 

2. The work done by the gravitational force when a unit mass is displaced 
from the point M, to M, in its attraction to a fixed centre of mass m. If we 
take the centre at the origin and let r be the radius vector to the point, F' can 
be seen to be in the opposite direction to OM and equal to fm/r?, where f is the 
gravitational constant. Hence we have here: 


jm @ = fm. y. _ fm 2 
ee? lamer ale, Sa ga 
ae xdex+ydy+zdz _ rdr__ 1 


() () () 


and if r,, 7, denote the respective distances of M, and M, from the gravitational 
centre, 


and here the work, i.e. the corresponding line integral, depends only on the 
-nitial and final points, and not on the path. 
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If we introduce the potential of the point mass, 


_ im 
=, 
so that 
oU 0U 0U 
Tgp  eeag eA age 


the work £ is given by the difference in the values of U at M, and M,, ie. 
E=U(M,)—U(M,). 
We consider line integrals over plane curves in the next examples. 


3. We consider the established plane flow of an incompressible fluid of con- 
stant density which we take as unity. With this, the velocity of motion v 


y 


Fie. 60 


of a fluid particle situated at M(x, y) depends only on (x, y). We find the quantity 
of fluid ¢g flowing in unit time past a given contour (1) (Fig. 60). Let u and v 
denote the projections of v on the coordinate axes. We take an element VMM’= 
= de of (1), and assume that the velocities of all the particles of the element 
are approximately equal; it can then be seen that, during a small interval of 
time dt, all the particles move an amount | v| dé in the direction of v to the 
position NN’. The area of the parallelogram MNN’M’ can be written as the 
product of the base ds and the projection of v dt on the outward normal (n) 
to (2), i.e. 
area MNN‘’M’ = |v | cos (v, n) dids, 


where | v| is the length of v. If (s) is the direction of the tangent to (J) on a 
counter-clockwise circuit, we have: 


(n, X)= (8, ¥); (n, Y) = (8, X)—a2, (9) 
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where a symbol of the type (a, 6) denotes the angle measured counter- 
clockwise from direction a to f. Hence: 


cos (n, X) =cos(s, Y) and cos(n, Y) =—cos(s, X). 
But we know that the angle between two directions is given by 
cos (v, n) =cos(v, X)cos(n, X)-+ cos(v, Y)cos(n, Y), 
so that by (9): 
cos (v, 2) = cos (v, X) cos (s, Y) — cos (v, Y) cos (s, X). 
On substituting in the expression for the area and noting that 
|v| cos (v, X) =u; | v|cos(v, Y) =e 
ds cos (s, X) = Az; ds cos (8, Y) = Ay, 


we get finally: 
acea MNN’M’ = (— v 4a + u Ay) de. 


If (v, n) is an obtuse angle here, cos (v, 2) will be negative and an area will 
be obtained with a negative sign, which corresponds to the case when the fluid 
flows into the domain bounded by (i). 

The total quantity of fluid flowing past (2) in time dé becomes 


dt > (—v dx + u Ay) =a | —vdz + udy, 


and the quantity in unit time is 


q= { [—vda + udy}, (10) 
0) 


with the circuit round (/) taken counter-clockwise. We notice that (2) can 
be closed. The quantity q given by (10) has the (++) sign if the flow is in the 
direction of the normal (nm), and the (—) sign if in the opposite direction. 

We remarked above on the direction of (n); it is bound up with the direction 
of the integration round (2) and with the orientation of the x and y axes in 
accordance with (9).If (l) is a closed contour and integration is carried out counter- 
clockwise (Fig. 60), g gives the difference in the quantities of fluid flowing in 
and out of the domain bounded by (1) in unit time, where either term of the 
difference can be missing. 

If (2) contains neither sources (which produce fluid: positive sources) nor 
sinks (which absorb fluid: negative sources), g must be zero, since otherwise 
the quantity of fluid inside (1) would increase or diminish, contradicting the 
properties of incompressibility and absence of sources. 

It follows that the established plane flow of an incompressible fluid is character- 
ized by the equation 

‘ [~—vdax + udy]=0. (11) 


which must be satisfied for every closed contour (l) not containing sources. 
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4. The state of a body in thermodynamics is given by three physical magni- 
tudes: the pressure p, volume v and temperature T (absolute). These are con- 
nected by a relationship of the type 


f(e, p, T) = 90; 
in the case of an ideal gas, for instance, we have Clapeyron’s equation: 
pv— kT =—0. 


The state of a body is thus defined by two of the three magnitudes, say by 
p and v, i.e. by the point M(p, v) on the pv plane. 

If the state changes, the point M must describe a curve on the pv plane, 
which is called a diagram of the process concerned; if the body returns to its 
original state, we speak of a cyclical process or cycle, and its diagram is a closed 
curve (i). 

We find the quantity of heat Q absorbed by a body during the process by 
dividing this up into smal] elementary processes in which small changes Ap, 
Av, AT occur in 7, v, and 7’. If only one of these magnitudes changes, the quan- 
tity of heat absorbed is roughly proportional to the increment of the correspond- 
ing variable, whilst if all three change together, the total increment AQ is 
equal to the sum of the component increments, by the principle of addition of 
small operations [I, 68]. In other words, we have an approximate equation of 
the form 

AQ~AAp+ BAvtCAT 


and we get finally: 
Q= SAQ=SAdp+Bdv+Cadf. (12) 
On using the equation of state to express 7’ in terms of v and p, we get: 
T = 9 (2, p); ar = 2 ap + 3 do; 
and finally, on substituting these values for 7’ and dT in the right-hand side 


of (12), we find: 
e=f Pdp+V dp, 
t 


where P and V are known functions of v and p. 

5. Let us consider the expansion or compression of the gas (steam) in the 
cylinder of a gas (steam) engine. The change in volume Av is proportional to 
the displacement of the piston in the cylinder due to the pressure p, so that the 
work AH done by the pressure in producing the change in volume is given by 
pAv with suitable choice of units; hence the total work done during one cycle is 


H= \ pdv. 
c 


68. Areas and line integrals. We find the area o of the do- 
main (c), situated in the XY plane and bounded by the closed 
curve (1). We assume for simplicity (Fig. 61) that a line parallel to 
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the axis OY cuts (1) in not more than two points. Let y, and y, be 
respectively the ordinates of the points of entry into and exit from 
(c) of a line parallel to OY, and let a and b be the extreme values of 
the abscissae of points of (1). We 

y have [I, 101]: 


b 
oS f Yr ~- Y;) dx. 


Let the so-called points of entry 
lie on section (1) of the curve, and 
similarly, those of exit on section 
(2). The integral: 


b 
Fic. 61 , Y. Ax 
a 


is identical with the line integral 

{ yda, 

(2) 
with direction from the point x = a to x = J, and taken with the 
reverse sign. Similarly, 


b 
f yy dz, 
a 
is identical with 
{ ydz, 
(i) 
taken from x=atox=b. 
Finally we have: 
b b b} a 
e={nde—{ude~—| (ydet fyae|=— f ydx, (18) 
a a Q)a j (2)b 1) 


where (1) runs in a counter-clockwise direction. 
We find by a similar method that 


a= { ady. (14) 
) 
We also get, on adding and dividing by two: 


ee { xdy—ydz. (15) 


68] AREAS AND LINE INTEGRALS 215 


We deduced (13) by assuming that a line parallel to OY cuts (J) in 
not more than two points. The formula can easily be shown to be 
justified for more general contours. We first take the case when (c) 
is bounded by curves (1) and (2) and by twostraight segments parallel 
to OY (Fig. 62). We find on going through the same argument that 


o=—| ( yde+ { y de]. 
(}) @) 


But z is constant over CD and BAand dz = 0, so that Sy dz is zero 
over these sections. We can add these integrals with the minus sign 
to the right-hand side and thus obtain (13) for the case in questions. 
When (c) has the more general type of contour (1) of Fig. 63, we pro- 
ceed as follows. We draw straight lines parallel to OY so as to divide 
(c) into a finite number of parts, to each of which (13) is applicable; 
addition of the expressions obtained gives us on the left-hand side 
the area o of the total domain, and the integral over () on the right, 
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the integrals over the additional contours being zero as above. Thus 
(13) is valid of the domain, and (14) and (15) may be justified for 
contours of general type in the same way. 

In the case of the ellipse 


g=acost; y=bsint (0 <t< 2z) 
(15) gives: 
1 2n 


2n 
=> i (a cost- boost + bsint-asint) dt = -ab i dt = xab. 
0 0 
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It is essential in the above formulae for an area for the circuit round 
(1) to be taken counter-clockwise, or more strictly, to be taken in the 
same direction as the 90° rotation needed to make OX coincide in 
direction with OY . If OY is directed downwards instead of upwards, the 
formulae remain in force provided a clockwise circuit is taken round 
(1). We shall always assume the above condition for the direction 
round a closed contour in a plane. 


69. Green’s formula. We now establish a fundamental formula 
relating an integral over a closed surface toa line integral over 
the contour of the surface. We start with the case when the surface is 
a plane domain, when we obtain what is usually known as Green’s 
formula. 

We use (7) of [56] to evaluate the double integral: 


| ar oe y) do, 


where P(z, y) is a function of (z, y). 

We integrate first with respect to y and assume that the contour (i) 
of (c) is intercepted at only two points by lines parallel to OY (Fig. 61); 
this gives us: 


b fY 


b 


On the other hand, the integrals: 
6 a 
{ P (x,y) da, f P (a, Yo) da 
a b 


are the same as the line integrals: 


§ P (x,y) dz, 


taken respectively over parts (1) and (2) of contour (1) from the point 
t=atozr=b. 
We get on changing the direction of integration of the second integral: 


b a a 
f P (x, Y2) da = — i i (x, Y,)dx eens 5 F (2, y) dx, 
a b (2)6 
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whence 
a 5 
[[2ao=— fPw@yde— | Ploy) ae, 
0 yb Na 
or 
@P 
| Jao — [Pde (16) 
(o) C) 


where the circuit round (1) must be taken counter-clockwise (Fig. 61) 
We find in the same way the integral: 


JY ae, 


where @ is another function of (x, y). Assuming for simplicity that (1) 
is intersected in only two points by lines parallel to OX, we have: 


8 Xs 
Ve do = | 3 ae dy = Jae J eae = 


8 
= | (Qe) — O(a. 9)] dy, 


a 


and this can be similarly reduced to a line integral over a closed 


contour: 
0Q seal 
J 3a = | eay. (17) 


Subtraction of (16) from (17) gives us Green’s formula: 
\) (se — Gy) d= | Pao + Qay. (1s) 


We deduced (16) on the assumption that lines parallel to OY cut (1) 
in not more than two points. The same arguments as in the previous 
article can be used to show that the formula is justified for any type 
of contour. Similar remarks apply as regards (17) and (18). 
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The discussion is applicable to the case when (a) is bounded by 
several curves (Fig. 64). The integration on the right-hand side of (18) 
is now over all the curves that bound the domain, in a counter-clockwise 
direction for the outer contour (with the axes directed as shown) 
but clockwise for the inner contours, i.e. so that the domain (a) lies 

on the left over each contour. 

We note that Green’s formula (18) 
can be written in another way. Let ¢ 
be the tangent to 1, taken in the same 
direction, and let n be the normal to 1, 

_ taken outwards from o. The direction of 
¢ is found by turning n counter-clockwise 
through a right angle, so that we have 
for the angles formed by ¢ and n with 
the axes: (£, X)=2-+(n,Y) and (t,Y) = 

= (n, X). If ds is an elementary arc of the curve, dz = ds-cos (/, X) 

and dy = ds-cos (t, Y), so that dz = —ds-cos (n, Y) and dy = 
= ds-cos (n, X). If we substitute these in (18) and replace P by 

—Q) and @ by P, we get: 


Fic. 64 


@P  aQ 
J) Ce + =) do = IP cos (n, X) + Q cos (x, Y)] ds. 

Green’s formula in this form amounts to Ostrogradskii’s formula 
for a plane. 


70. Stokes’ formula. We now turn to the case of any non-closed 
surface (S) with contour / (Fig. 65). We retain the notation of [62], 
and assume that lines parallel to the z axis cut S in a single point. 
The projection of on the XY plane gives the contour (A) of the domain 
(oxy). We take the counter-clockwise circuit round (A) as positive, and 
similarly for (1). The direction n of the normal to S is taken so that it 
forms an acute angle with axis OZ and cos (n, Z) > 0. With this, the 
lower sign must be taken in expressions (24) of [62], which give: 


pcos(n, Z) = — cos(n,X); geos(n, Z) = —cos(n,X), (19) 


whilst (26) of [62] can be written as: 


do,,, = cos(n, Z) d8. (20) 
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Let P(z, y, 2) be a given function in the neighbourhood of surface 
(8) which is continuous and has continuous first order derivatives. 
We consider the integral: 


{ P(x,y, z) da. 
) 


Points of (1) lie on (S) and therefore satisfy its equation: z = f(z, y), 
and we can replace the z under the integral sign by /(z, y). The inte- 
grand, P[x, y, f(z, y)], now con- 
tains only x and y. The coordi- 
nates (x,y) of a variable point 
of (A) are the same as for the 
corresponding point of (J), and 
integration round (1) can be 
replaced by integration round (A): 


eer al 
a 
| 
ie 


(xy) 


d EY, 2) Oe 


= | P [x, y, f (x, y)] de. 

We apply Green’s formula (18) 
to the integral on the right, with 
P= P{a,y, f(x, y)], Q = 0, and 
(1) becoming (A) in this case. We first find 0P/dy by differentiating P 
both directly with respect to y and via the third argument z, which 
we replaced by /(z, y): 


OP OP (z, y, 2) i OP (x,y,z) Of (x, y) 
oy Oy oz ; oy ' 


where f(x, y) is to be understood for z in the expression for P. We now 
have from (18): 


| Pc (x, y, 2) da = | Pls y, f (w,y)] da = 
(D 


ret @P(a, y, 2) OP(ax, y, 2) Of(&, y) 
[[ Qe" + oz Gy | ee 


(czy) 
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On expressing do,, in terms of the element dS of S in accordance 
with (20), we transform the double integral to an integral over (8) [63]: 


| Pe, y, 2) dx = 
() 


oPte, 8) Y,2) ee yz). Te y) 
| [= oe Fate | 008 (n, Z) aS, 


and obtain finally, on using the second of sia (19): 


| Pdx = Sf cos(z, Y) — 5 cos (n, Z)| ds. (21) 
0) (S) 


If we are given two other functions, Q(z, y, z) and R(z, y, z), in the 
neighbourhood of (8), we can change the variables x, y, z cyclically 
to get two analogous expressions: 


r “fT aQ a 
| Q dy =) [ge cos (n, Z) — 2 0s (n, x)| dS 
) 
Jae [ILS ont Xx)— SE cos (n, Y) |as. 
() 
We arrive at Stokes’ formula by adding these three expressions: 


| Par + Qay + Raz = JMG -2) cos (n, X) + 


+ (= — as) cos(n, Y) + (= - ol cos (n, 2)| dS. (22) 


The formula relates the line integral round the contour of a sur- 
face to the integral over the surface itself, and bears some similarity 
to the Ostrogradskii formula of [63], which relates the integral over 
the surface of a three-dimensional domain to the integral over the 
domain itself. Green’s formula is the special case of Stokes’ formula 
when (8) is a plane domain in the XY plane; (1) now becomes a closed 
curve in the XY plane and dz = 0; (n) is along the z axis, so that 
cos (n, X) = cos(n, Y) = 0 and cos (n, Z) = 1. We obtain (18), on 
making these substitutions in (22). 

The same assumptions are made regarding the cosines in (22) as 
when deducing Ostrogradskii’s formula [63]. 

We arrived at (21) on the assumption that a straight line parallel 
to the 2 axis cuts (9) in a single point. If this is not the case, we divide 
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(S) with the aid of supplementary curves so that our condition is 
satisfied over each portion of (8), and (21) is applied to each portion 
in turn; addition of the results gives us the integral over (/) on the left, 
since the integrals are taken twice in opposite directions over the 
supplementary contours and cancel out; the double integral over the 
total surface (S) is obtained on the right. Hence, (21) is justified in the 
general case. The same arguments apply for the general formula (22). 
It is only necessary to observe the following condition here for the cir- 
cuit round (/) and the direction (n) of the normal: an observer travelling 
round (l), with his height along the direction of the normal (n), must have 
the surface (S) on his left. This rule is bound up with the choice of the 
system of coordinates shown in Fig. 65. In this system, the observer 
with his height along OZ, sees OX become OY by a counter-clockwise 
rotation through an angle of 2/2. If the rotation were clockwise, 
‘on his left’ would have to be replaced by ‘‘on his right’”’ in the above 
rule. 


If the notation of [64] is used for the surface integral, (22) may be written in 
the form 


[Pax + Qdy + Rdz = 
(f) 


= [Jap — Bava (Se — a) eae + 
+ (qo --F) axay. (23) 


The side of the surface (S) and the direction (n) are defined in accordance 
with the rule above. 


71. Independence of a line integral on the path in a plane. 
The examples in [67] showed that the value of a line integral is 
sometimes independent of the path of integration, though this is not 
always the case. We now use Green’s and Stokes’ formulae to show 
the conditions for independence of the integral on the path, and start 
with the case of a plane curve and the condition for independence of 


(B) 
7 P dx + Qdy 
(A) 
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on the path. We join the points (A) and (B) with curves (1) and (2) 
(Fig. 66), when we must have 


(B) (B) 
(1) [ Pde + Qdy=(2) ( Pde +Qdy, (24) 
(A) (A) 


or, on using property II of [66]: 


(B) (8) 
(1) { Pdx+Qdy—(2) { Pdx+Qdy=0, 
(A) (A) 


(8) (A) 
a) f Pde + Qdy + (2) | P ae Gu da Ody 0: (25) 
A B (I 


where (1) is a closed contour, formed by curve (1) taken from (A) to (B) 

and curve (2) taken from (B) to (A). 
y We see from this that the integral 
| over any closed contour (/) must be 
zero, in view of the arbitrariness of 
points A and B. Conversely, if the 
integral over a closed contour (I) is 
zero, the integral over (1) is equal to 
the integral over (2), since (24) follows 
conversely from (25). If curves (1) 
and (2), that join A and B, intersect, 
we join A and B with another curve (3) 
that cuts neither (1) nor (2), and use the equations 


Fie. 66 


(8) (B) 
(1) [ Pdx+Qdy=(3) [ Pde + Qdy 
(A) (A) 


(B) {B) 
(2) { Pdx+@Qdy=(3) { Pdx+ Qdy 
(A) (A) 
to obtain: 
(B) (B) 
(1) { Pde+Qdy=(2) J Pdu+ Qdy. 
(A) (A) 
It follows that the condition for independence of the integral on the 
path is the same as the condition that the integral over any closed contour 


(l) vanishes. 
If the latter condition is satisfied, we obtain from (18): 


I (2 = z] do =0 ’ (26) 


where the domain of integration (oc) is entirely arbitrary. 
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We now prove the consequence, that 
zz —- a= (27) 
is an identity, i.e. true for all x and y. 


Suppose that at a point C(a, d), 


oO @P 
Sa Gy I) 


differs from zero and is, say, positive. By the assumed continuity of 
aP/oy and dQ/dz, f(x, y) must be positive over some small circle (04) 
with centre C. We form the integral 


J {reside = | (Cs ~~) ae, 


and apply the mean value theorem [61] to it: 


| See dx “Gy ) 89 = HE.) 9, 


where (&, 7) is a point of (o,), so that /(&, 7) > 0; hence it follows that 


[ICS -Bee> 


(95) 


which contradicts the fact that integral (26) vanishes for any choice 

of (co). Condition (27) is thus necessary for the independence of the 

integral on the path. It is easily shown to be sufficient, since it follows 

from this, by (18), that [Pdz + Qdy vanishes for any closed contour, 
0) 


which is the same as the independence of the integral on the path. 
Condition (27) is thus necessary and sufficient for the integral 


(B) 
{ Pdx + @Q dy (28) 
(A) 
to be independent of the path of integration, and to be a function of the 
coordinates of points A and B only. 
If this condition is satisfied and we fix the point A(x,, y,) whilst 
only the point B(x, y) varies, integral (28) is a function of (2, y), i.e 
a function of the point B: 


si Pp aec Ody iGa Wy. (29) 


(Xo, Yo) 
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We consider the properties of this function. On keeping y constant 
and giving x an increment Az, we get: 


(x+ 4x, y) (x, y) 
Ue + Av,y)—U(n,y)=  {" Pde+Qdy— “{ Pdx+ Qdy. 


(Xo, Yo) (Xa, Yo) 


Since the integral is independent of the path of integration, we can 

take the path for the first integral 

y as made up of the curve AB (Fig. 

67) as in the second integral, 

B(x,y) Bikraxy) together with the straight line 

BB’. The integrals over AB cancel 
out, and we are left with: 


i 


(x+ 4x, y) 
=" ('" Pd + Qdy = 
(x,y) 


x+4x 
Fria. 67 = 5 P (ca, y) dex, 


x 


since y is constant on BB’, and dy = 0. We apply the mean value 
theorem [I, 95]: 


U(x + Az, y) — U(a, y) = AeP(x + 04z,y) (0<0<1). 


We divide by Az and let Ax — 0: 


BU lim.P(a -++ 64x, y) = P(x, y). (30) 


Ox Ax-—>0 
It can be shown in a similar manner that: 
oU 
ay = Olay). (31) 
We find from (30) and (31) that [I, 68]: 


U 0U 
ode +3 dy = Pde + Qay. 


dU = 


Hence, if condition (27) is satisfied, the integrand 


Pdz+ Qdy (32) 
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is the total differential of the function U(z, y) defined by (29). It is 
easily seen that the most general expression for the function U,(z, y), 
whose total differential is (32), is given by 
U, (x,y) = Ulz,y) +O, (33) 
where C is an arbitrary constant. We have, in fact: 
dU =Pdzx+ Qdy, 
dU, = Pdx+ Qdy, 


whence 
d(U, —r U) — 0. 
If the differential of a function is identically zero, its partial deriv- 
atives with respect to the independent variables must be zero, and the 
function itself is therefore a constant, i.e. 


U,—-U=C, 


which is what we wished to prove. 
We notice the obvious equality, valid when (27) is satisfied: 


(8) (B) 
§ Pda + Qdy = j dU, = U,(B)—U, (A). (34) 
(A) (A) 
Conversely, let U, exist such that: 
dU, =Pdz + Qdy. (35) 
We show that now: 
a OP 
ar 7 og 


and that U, is given by 


(x,y) 
U,(xy) = f° [Pdx + Qdy] +0. 


(Xo, Yo) 
Equation (35) can be written as 


P dx + Qdy =F de + F+dy, 


and since the differentials dz and dy of the independent variables are 
completely arbitrary [I, 68], it can only be satisfied when the coeffi- 
cients of dz and dy are the same on both sides, i.e. 


2 WU ys _ ov, 
ace Oa” Q= Oy ’ 


bo 
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whence it is clear that: 


@P aU, @U,  aQ 


Oy  =—s Ox Oy —‘“ OY —‘i‘ CS 
Hence (27) is fulfilled, and the integral 


(x,y) 
U(z,y)= | Pdx+Qdy 


(Xo, Yo) 
is now, by the previous discussion, only dependent on (z, y) and has 


the property that: 
dU = Pdx+ Qdy=d0U,, 


whence it follows that: 
U;, Parad U + OF 


which was required to be proved. We can thus say: @ necessary and 
sufficient condition for P dx + Q dy to be the total differential of a function 
U, ts given by the identity: 


PQ 
Oy ~«on”’ 
U, being then given by: 
(x, y) 
U,(e,y) = | Pdet+Qdy+C. (36) 


(Xo, Yo) 


72. Multiply connected domains. The proof of the necessity and 
sufficiency of (27) for the line integral 
(B) 


sf Pdzx+Qdy 
(A) 


to be independent of the path is based on the following two essential 
assumptions: 

(1) Functions P and Q and their first order partial derivatives must 
be continuous in the domain of variation of (2, y). 

(2) Whatever closed contour (/) is drawn in the domain, the part 
of the plane inside (1) belongs to the domain where (27) and the con- 
tinuity condition are satisfied. 

The first condition is important because the functions mentioned 
come under the integral sign in the proof. The second is needed for the 
application of Green’s formula, i.e. for the transformation from a 
line to a double integral. It is equivalent to the fact that any 
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closed contour traced in the domain can be contracted continuously 
to a point without moving out of the domain, or to put the matter 
more simply, the condition amounts to the domain having no gaps. 
We now suppose that P, @ and their derivatives are continuous and 
that (27) is satisfied in a domain (oc) with two gaps or holes (Fig. 68). 
If a closed contour (/,) with no holes in its interior is taken in the 
domain, Green’s formula (18) is applicable to the contour and its 
interior, and by (27), the inte- 
gral round (/,) must be zero. We 
now take a closed contour (1,) 
containing hole (I). We cannot 
apply (18) here, and in general, 
integral (28) round (/,) does not 
vanish. We show that the value 
of this integral is independent of 
the form of (1,), the only impor- 
tant factor being that the con- Fra. 68 
tour encircles the single hole (I). 
Let (1,) and (/,) be two contours encircling (I). We have to show that 
integral (28) round (/,) is the same as round (J,). We join (l,) and (J,) 
by means of the extra contour (ab), so that the three together form a 
closed contour without a hole in the domain; the circuit round the 
total contour should be as shown by the arrows. We can apply (18) 
to the total contour and the integral round it must vanish, by (27): 


Coe Goon eee 
CHL) (6a) Gh) (a8) 


The integrals over (ba) and (ab) are taken in opposite directions and 
cancel out, whilst the integration is clockwise round (1,) and counter- 
clockwise round (/,). We can change the direction of integration round 
(l,) providing we change the sign in front of the integral, so that we get: 

ae 
OW Ow 


or finally: 


{ Pdx+Qdy= | Pdx+ Qdy, 


Ob) lb) 


i.e. the integrals round (/,) and (/,) are equal, provided they are both 
taken counter-clockwise in the usual way. It follows that hole (1) 
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corresponds to a definite constant w,, equal to the value of integral (28) 
taken over any closed contour encircling (1). Similarly, hole (II) corre- 
sponds to another constant w,. 

If we make two slits (ab) and (cd) in a domain (D) from the holes 
to the outer edge (Fig. 69), a new domain is obtained without holes, 
and by (27), we can form the single-valued function in the domain: 

( ¥) 


U(x,y)= | Pde+Qay; 


(Xo Yo) 


but, by the above, the value of the function changes by a constant a, 
on crossing (ab), and by @, on crossing (cd). If we remove the slits 
and return to the original do- 
main (D), the function U (2, y) 
is many-valued. Circuits round 
the holes imply adding w, and 
w, to the function, i.e. U(x, y) 
includes an arbitrary term of the 
form m, @, + m,@,, where m, 
and m, are arbitrary integers. 
Our arguments are obviously 
all applicable to any number 
of holes in a domain, inelud- 
ing the case when a hole con- 
sists of a single point. The degree of connectivity of a domain (D) 
is defined as the number of holes plus one; the domain with holes 
is said to be multiply connected. Constants w, and @, are called the 
circulations of P dz + @ dy or the cyclical constants of U(, y). 


Fre. 69 


Example. We take the function 
= se 
gy = arc tan Zi 
given in a domain (D) bounded by two concentric circles with centre at the 


origin. 
We define P and Q by: 


Cy. Seeeeamegs 

me Ox xt + y? 

ga 2 % a 
By x? + y? | 
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These functions are continuous with their derivatives in (D) and are easily 
shown to satisfy (27). We take the line integral 


_ f —ydax + ady 
[Pde + dy = | a? + y? 
() 10) 


and integrate round circle (l,) with centre at the origin and radius a. We get 
by substituting x = acos9; y = asin Pp: 


—ydet+ead rs 
y da + x dy 
J ae ey as F = | dg = 2x. 
(4) 0 


The domain (D) has one hole in this case, and the cyclical constant w, = 22. 
The function U,(x, y) is the polar angle: 


re) re) 
U, (ay) = | Pax + Qdy— {52 de + -P ayo 


and it increases by 22 on a circuit round the hole. We note that the radius of 
the inner circle can be taken as zero, when we have a point-hole, i.e. we exclude 


the origin (0,0). By (37), P and @ take the indeterminate form 0/0 at the 
origin. 


73. Independence of a line integral on the path in space. Just as 
in the case of a plane, the condition for a line integral to be indepen- 
dent of the path in space amounts to the vanishing of the integral 
round any closed contour. We take the integral 


jj Pda+ Qdy + Raz. (38) 


We can show as above, on using Stokes’ formula (22), that the 
necessary and sufficient conditions for the independence of integral (38) 
on the path consist of the three identities: 


eR 82 _,, @P OR _.. 2 @P_ 
By ae: “ae ge Oe” “Ee ey io?) 


If these conditions are satisfied, we can form a function U of points 
(x, Y, 2): 
(x, 2 


) 
U (2, y.2) = i Pdx+Qdy+ Rdz, (40) 


(Xo) Yoo 20) 
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where it can be shown by a method similar to the previous one that 


aU 


. oU . — 
Pdz+Qdy+Rdz=dU (42) 
(B) 
{ Pdzx+ Qdy + Rdz=U(B)—U(A). (43) 


(A) 


Furthermore, conditions (39) are necessary and sufficient for the 
expression P dz + @ dy + £& dzto be the total differential of a function 
U,, where U, is given by: 

(x, ¥, 2) 
U,= | Pdx+Qdy+ Rdz+C, 


(Xo, Yo, Zo) 


where C is an arbitrary constant. 

Multiply connected domains in space have certain special features. 
We take the example of the domain (D) formed by the interior of a 
sphere, from which two tubular portions (I) and (II) are cut out, with 
their ends on the surface of the sphere, as 
shown in Fig. 70. If we take a closed contour 
(l,) round tube (I), a surface contained in 
(D) cannot be shrunk on to it, so that even 
if conditions (39) are satisfied in (D), Stokes’ 
formula cannot be applied to (/,), and inte- 
gral (38) round (J,) will in general differ from 
zero. The non-zero value of the integral 
will be independent of the shape of (/,), how- 
ever; it gives the cyclical constant «, for 
tube (I) and is the same for any closed con- 
tour in (D) that encircles (I). Similarly, we 
get a second cyclical constant @, for tube (II). The function U(z, y, z) 
given by (40) is many-valued in this case and includes the undefined 
term m, @, + m,@,, where m, and m, are arbitrary integers. 

We notice that if (D) consists of the space between two concentric 
spheres, and conditions (39) are satisfied in (D), there are no cyclical 
constants and (40) is a single-valued function. This is obvious geo- 
metrically from the fact that a surface lying in (D) can be shrunk 
to any closed contour in (D), so that Stokes’ formula (22) can be 
applied to the contour; the vanishing of the integral round the con- 
tour then follows from (39). 


Fie. 70 
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Example. We consider the angle g appearing in systems of cylindrical and 
spherical coordinates: 
= an ~2= 
gy = arc tan of, 


and we use (37) to define P and Q. These latter take the indeterminate form 
0/0 all along the z axis. When we consider the line integral in space 


—yda + ady 
x + y? 


iP dx + Q dy= i 
@ —  @ 


we have to exclude the tube running along the z axis, the cyclical constant 2x 
being obtained as the value of the integral written round any closed contour 
encircling this tube. 


74. Steady-state flow of fluids. Let v(x, y) be the velocity vector of the 
steady flow of an incompressible fluid in a plane, and let u(x, y), v(x, y) be the 
projections of the vector on the axes. We saw in Example 3 [67] that the 
absence of sources implies the vanishing of the integral 


f—vdzx+udy (44) 
() 


over any closed contour, which is equivalent to the integral being independent 
of the path; the necessary and sufficient condition for this is, by (27): 


a(—v) ou Ou , Ov 
by On” or ae t Oy” (45) . 


which characterizes an incompressible fluid. When (45) is satisfied, the expres- 
sion 
—vdax + udy 


is the total differential of some function »(M), given by the relationship 


(B) 
v(B)—y(A) = f —vdr+udy. (46) 
(A) 


Function y(M) is called thestream function and has a simple physical signifi- 
cance: the quantity of fluid flowing per unit time past an arbitrary contour start- 
ing at A and finishing at B is given by p(B) — (A). This follows immediately 
from formula (10) for the quantity of fluid [67]. 

If certain points of the domain are sources, we can exclude these points 
and get a domain with holes in which (45) is valid. The cyclical constant for 
a hole is equal to integral (44) over a contour encircling the hole, and evidently 
gives the quantity of fluid g produced by the corresponding source in unit time. 
The function y(M) is now many-valued. If g < 0, the source is negative (a 
sink). 

We consider, in addition to (44), the integral 


Suda + vdy, (47) 
) 
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the value of which is usually called the speed of circulation along contour (I). 
We take the speed of circulation over a closed contour as zero, i.e. (47) is inde- 
pendent of the path. This is the same as saying that the flow has no vortices. 
With this assumption, a function ¢(M) exists: 


(x, y) 
p= § udr+vdy, (48) 
(Xo, Yo) 


such that the projections u and v of vector v are its partial derivatives: 


Soi on ge. (49) 
The function ¢ is called the velocity potential. If we have independence of 
integral (48) on the path in a multiply connected domain (a@ domain with holes), 
the velocity potential » will in general be a many-valued function and the cyclical 
constants of (48) with respect to each hole will give the strength of the correspond- 
ing vortex. 
Equation (46) gives us [71]: 


t= 


On comparing these equations with (49), we get two equations relating the 
velocity potential » and the stream function yp: 


0) 


These are the Cauchy- Riemann equations; they are of fundamental importance 
in the theory of functions of a complex variable and their hydrodynamical 
significance, established above, serves as a basis for the wide applications of 
the theory of functions of complex variables to plane problems of hydro- 
dynamics. 

In the case of steady-state motion in space, the velocity vector v(z, y, z) 
has three components: u(x, y, z), u(x, Y, Zz), w(x, y, z), whilst we have to consider, 
instead of (48), 

f udx+vudy + wdz, 
.) 


the conditions for this to be independent of the path being: 


Ow Ov ou Ow _ ov Ou 
Oy 0s To ea ae ee 


if these conditions are fulfilled, there exists the velocity potential 


(x, ¥, 2) 
= i) udx+tvdy+wdz, 
(Xo, Yo; 2a) 
where 
_ op , Op op 


aa © Oy OR 
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The generalization of condition (45) for incompressibility to the case of 
space will be found in the next chapter. 


75. Integrating factors. If 


Pdx + Qdy (51) 
is not a total differential, i.e. 
oP 0Q 
Oy a Ox # 0, 


it can be shown that a function « can always be found which yields 
a total differential when multiplied by (51), ice. 


u(P dx + Qdy) = dU. (52) 


The function yu is called an integrating factor of (51). 
By [71], a necessary and sufficient condition for y to be an integra- 
ting factor of (51) is for the equation 


Q(uP) 2 (wQ) _ 
“ay ee coe) 


to be satisfied; this can be rewritten as 


ay a @P  8Q) __ | 
PH Qe +u(G — we) =o (54) 


which can be looked on as an equation for yu. This is in general difficult 
to use, however, since, being a partial differential equation, its 
integration is likely to be more awkward than would be the case 


with an ordinary equation. 
If (51) is a total differential, the equation 


Pdz+Qdy=0 (55) 
is called an exact differential equation. 
It may be integrated directly. Let U be the function for which 
dU = Pdx+ Qdy. 


Given our assumptions, which are equivalent to condition (27), 
this function can always be found from (29). Equation (55) is the 
same as dU = 0, i.e. 

U=C, (56) 


this being the general solution of the given equation (55). 
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Now suppose that (51) is not a total differential. By the existence 
theorem [51], (55) will always have a general solution, which may be 
written in the form: 


F (x,y) =C. 
The function F(x, y) must satisfy the relationship 
OF (x,y) , OF (wy) dy _ 
ee yd 


where dy/dz must be replaced, using (55), by (~ P/Q), i.e. we must 
have the identity [7]: 


ar OF 
ee 
PQ 
If » is the common value of these ratios, we have 
OF OF | 
te MPS Gy = He, 


ie. w is an integrating factor of (51). 

The above shows that every expression P dx + Q dy has an integrat- 
ing factor. 

If we find an integrating factor of (51), and from this the function F, 
the general solution of (55) can be written at once as 


Re. 
Examples. 1. The differential equation of a stream line in steady state 
plane fluid flow is [52] 


da _ sy or ~—vdar+udy=0, (57) 


U vo 


where u and v are the projections of the velocity v on the axes. If the fluid is 
incompressible, we have: 


which shows that 
—ovdx + udy (58) 


is a total differential; we saw in [74], in fact, that 
—vdxr+udy = dy. 
where y is the stream function; the equation of a stream line is 
. y=C, 
which is in fact the general solution of the equation: 


—vda+udy=0. 
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2. We discussed elementary heat processes in Example 4 of [67] and gave 
expressions for the infinitesimal quantity of heat obtained in the process 
as a function of the iafinitesimal changes in pressure p, volume v, and tem- 


perature 7. 
We have three expressions for dQ, depending on which pair of p, v, 7’ is taken 
for the independent variables: 


c,dT' + ¢,dv (1, »— independent variables) 
dq = Cp aT + Cy dp (T, p— ” ” ) (59) 
| Pdp-+ V dv (PD, v— ” t ). 


The fundamentally important quantities ¢, and c, are called the specific 
heats of the body at constant volume and constant pressure respectively. 

On expressing one of the independent variables of (59) in terms of the other 
two, we get a series of relationships between the coefficients. 

For instance, let ZT’ and v be the independent variables in the equation 

cpaT + c,dp = c,dT + ¢, dv (60) 
We write: 
Op Op 


and by substituting this for dp in (60) and equating coefficients of dT and dv, 
we get: 


) 
Cy = Cy + Ce a (61) 
) 
Cy = Ce a (62) 


In the same way, we use the equation: 


c,dT +¢,dv=Pdp-+ V dv 


to obtain: 
Op 
Cy == P Or 7 (63) 
(7) 
¢.=V+P a (64) 


We have the equation of state, in the case of an ideal gas: 


pv = RT, 
whence the relationships follow: 
Ea DO OD odo, Sas Oe a et a, OE 
erie’ OeC~CS?sCO ik’? DiC”, Op COR? RR’ 


whilst equations (61) to (64) give: 


R R 
Cy = Cp + Cp 5 ¢=—c, ~; Cy = P—--; q=—PF yy. (65) 


3) » 


236 MULTIPLE AND LINE INTEGRALS [75 


These equations enable ¢,, c,, P, and V to be expressed in terms of the basic 
magnitudes c, and cp: 


v v 
= (¢p—¢) Cy = — (Cp — Cy) P= ty v= ope. (66) 
The expression for dQ is not in general a total differential. But by the two 
basic principles of thermodynamics, it can be stated that: 
I. The difference between dQ and the elementary work of the pressure, 
pdv, is a total differential: 


dQ —pdv= dU, 
where U is called the internal energy. 
Il. The result of dividing dQ by the absolute temperature 7' is a total dif- 
ferential; in other words, 1/7 is an integrating factor of dQ: 


dQ 


F = a8, 
where S is called the entropy. 
Rule I gives us, by the first of expressions (59): 


dU =dQ—pdv=c, dT + (c,— p) dv, 
whence 
Oey | __ O(c, ~7p) 
la an (67) 
Subscripts 7' and v refer to the variables that are reckoned constant during 
the differentiations. 
Similarly, rule II gives: 


dQ c 
ae aC a 
whence 
1 Gey =a (4) 1 0c, Cy 
T Ow lr OFT J, PT oT |, wT?’ 
or 
Ocy dc, Cy 
a 2 i eee ere a 8 
dv T or 0 T (6 ) 
We find by comparing (67) and (68) that 
Op _ 
ar 7° 0?) 
We obtain from this, on returning to the case of an ideal gas: 
0 R c RT 
SP eee tg se = p. (70) 


v 


On the other hand, (66) gives: 


=p =(p—e) or Cp — Cy = FR, (71) 
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It may be taken from experimental data that: 
III. The specific heat c, of an ideal gas at constant pressure is a constant, 
so that c, = c, — R is also a constant. 


It follows from (71) that c, > c,, and if we write 


Cy 
where k > 1, we easily get, on using (66) and (71): 


2) k 
Sr SR te ay a Sa a 


after which, (59) gives the following expressions for dQ, dU, dS: 


c,dT + pdv 
dQ = cp dT —vdp (72) 
vdp + kp dv 
k—1 
dU =c, aT (73) 
aT aT d 
dS = 0, —- + F- dv oR +R. (74) 


The temperature remains constant in isothermal processes, ie. dZ’ = 0 
and 
dQ = p dv, 


i.e. all the absorbed heat goes into work done by the pressure and the total 
change in the quantity of absorbed heat on passing from volume v, to v, is 


(2) 
f pde. 
(v,) 


The graph of a constant temperature process is called an isothermal. 
An adiabatic process is one in which there is neither influx nor loss of heat, 
and it is characterized by the condition: 


dQ=0 or dS=0; S=const., 
or constant entropy. We can find the entropy from (74): 
S=c,logT+ Rlogy+C, 
so that an adiabatic process is characterized by 
c, log T +- Rlog v = const., 
or, in non-logarithmic form: 
Tey vR == Tr vp—Cy = Const., 
or alternatively, on raising to the power 1/c,: 


Tvk—1 = const., 
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whence finally, inasmuch as 7’ = pv/R: 
pvk == const. (75) 
Finally, we have at constant volume, when dv = 0: 


dQ=cydT; dQ=c,(T,—T,), (76) 


if the gas passes from temperature 7', to T,. 


76. Exact differential equations in the case of three variables. We 
obtain on generalizing (55) for three variables: 


Pdx+ Qdy + Rdz= 0, (77) 


where P,Q and R are given functions of (z, y, z). If conditions (39) 
are satisfied, the left-hand side of (77) is the total differential of a 
function U(x, y, z), and the general solution of (77) becomes: 


U(x, y, 2) =C, (78) 
where C is an arbitrary constant. Geometrically, (78) gives a family 
of surfaces in space. Assuming that the left-hand side of (77) is not 


a total differential, an integrating factor is sought, ie. a function 
u(x, y, 2) such that the left-hand side of the equation 


u(P da + Qdy + Rdz)=0 (79) 


is in fact a total differential. Conditions (39) now give: 


aR) AQ) _ 9. AP) wR) __g, 
oy d.....? ez Or ti‘ ” 
G(uQ) _ (uP) _ 4 
Ox oy ; 


which can be written as: 


(= 2)=¢ Oe op Oh 

Oy oz} az ay ’ 

0Q oP\ Ou Ou 

ee ee de eee (80) 
(+ -Gj=-k#- Op | 

oz ox} Ox oz 


If we multiply these equations by P,Q, R respectively, add, and 
cancel yp, we get a relationship between P,Q, R: 


PCB B+ a(E A) a )=0. on 
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Having assumed the existence of the integrating factor yu, we have 
thus arrived at the necessary condition (81) which must be satisfied 
by P,Q, R. We shall not dwell on the proof that the condition is also 
sufficient, i.e. equation (77) does not always possess an integrating 
factor, the necessary and sufficient condition for the existence of such 
a factor being given by (81). If uw exists, the left-hand side of (79) is 
the total differential of a function U, and (78) gives the general 
solution of equations (7¢) and (77). On the other hand, if condition 
(81) is not satisfied, (77) does not possess a general solution of the form 
(78). We sometimes refer to (81) as the condition for exact integrability 
of equation (77). 

The geometrical significance of (77) and its general solution (78), 
when the latter exists, is as follows. The functions 


P(x,y,2), Q%,Yy,2), R(x, y, 2) 
may be looked on as defining the projections on the axes of a vector 
v(x, y, 2) at every point. The system of differential equations 
de dy ae 
Po QR 

defines a family of curves (L) in space, such that at every point of 
these the corresponding vector v is directed along the tangent. The 
stream lines of established flow in [52] played an exactly analogous 
role. Equation (77) is equivalent to the condition for an infinitesimal 
displacement with components dz, dy, dz to be perpendicular to 
vector v, that is, (77) defines a plane element at every point per- 
pendicular to v, or in other words, an element lying in the normal 
plane to the curve (£) which passes through the given point. The 
general solution (78) also gives a family of surfaces whose tangent 
planes at every point are normal to v. The surfaces (78) are thus 
orthogonal to the curves (L). If a family of curves (LZ) is given which 
fills space, a tangential vector v can be found at every point; if the 
length of the vector is taken as unity, its components are P,Q, R, 
and equation (77) can be obtained. Equation (81) now gives the 
condition for the given family of curves (L) to be orthogonal to 
some family of surfaces. 


77. Change of variables in double integrals. We conclude the present 
section by deducing the formulae given in [57] for the change of 
variables in a double integral. Let the transformations be given: 


x= (u,v); y= yu, v), (82) 
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where we look on (x, y) and (u,v) as the Cartesian coordinates of 
points in a plane. Equations (82) give the transformation of the 
plane such that the point (u,v) becomes the point (2, y). Let (o,), 
(o) be domains in the plane with contours (/,), (1) respectively. We 
assume that : (1) the functions of (82) are continuous together with 
their first order derivatives in the domain (¢,) up to (1,); (2) equations 
(82) define a one-to-one correspondence between (¢,) with contour (1,) 
and (o) with contour (J), i.e. for every point (u,v) of (o,) there is 
a corresponding single point (x, y) of (c), and conversely, for every 
point of (c) there is one corresponding point of (0,); (3) the Jacobian 
of the functions of (82) with respect to (zu, v): 

Dy, v)  ___99(u,v) lt, v) —-Oy(u,v) Oy (ue v) (83) 

D(u, v) Ou dv 
preserves the same sign ae (0,). 

We shall say that the correspondence between (oc) and (0,) ts direct, 
if, on making a counter-clockwise circuit round (1,), the point (q, y) 
makes a counter-clockwise circuit round (1). The correspondence is 
called reverse in the opposite case, when a circuit round (/,) implies 
a circuit in the opposite direction round (1). The area o of the domain 
(c) is given by the integral [68]: 


o== ( ady, 
‘ 


where the integration is carried out counter-clockwise. 
We find on introducing the new variables in accordance with (82): 


o= + [9(u,v)dylu,o) = + f pZedu+ pede. (84) 
(4) ) 

Let the integration round (/,) be counter-clockwise. This direction is 
in fact obtained round (/,) after the transformation if the correspond- 
ence is direct, so that we must take the (+) sign in (84). If the 
correspondence is reverse, we get the opposite direction after trans- 
formation to that round (1); if we now write the (—) sign in front, 
we can again integrate counter-clockwise. 

We apply Green’s formula (18) to (84), after setting 7 = u, y = », 
P = ¢ dy/8u, Q = — dy/dv. We have: 


oQ  OP_ CDP, ¥) 
ou ov =——C Du, v) ’ 


o= + {|e ils 4 du dv. 
(21) 


(85) 


and hence: 
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On applying the mean value theorem [61] to the double integral, 
we have: 


Dp, 
o=+0,| (¢. 9) 


D(u, v) le y,) (86) 


where we take the value of the Jacobian (83) at a point (uw, v9) of (0). 
Since o and o, are positive, a consequence of this last expression is 
that, if the correspondence is direct, the Jacobian (83) is positive, 
whilst it is negative if the correspondence is reverse. 

We now come to the formula for change of variables. Let f(z, y) 
be a continuous function in (c). Let (¢,) be divided into sections 
Tj, T, ---, T. By (82), there will be a corresponding division of (c) 
into sections T,, 7, ..., T,. We shall use the same symbols tj, t to 
denote the areas of the sections. We have by (86): 


D9, ¥) 


mae At AA eS 
Te = Th D(u, v) 


(ue, cx)” 


where (ux, %) is a point of t%. We have the corresponding point 
Ly = P(Un, Vx), Yx = P(Ux, Ux), and we can write: 


PA Yu) Ty = Pa Ox), P(Uz, Px) ] ee. ey “Th. 


On passing to the limit, we get the formula for change of variables 
in a double integral: 


[ [fe y) de dy = ff Alot, 0), vw, oy] | Fe dude, (87) 
(2) (4,) 


which is the same as (13) of [57]. 

We notice a consequence of (86). Let (o,) contract indefinitely to 
the point (u, v). The point (uo, v) of (o,) now tends to (u,v), whilst 
(o) contracts indefinitely to the point (2, y). We obtain from (86), 
on passing to the limit: 


Dg, - 6 
shee = lim o, F 
i.e. the limit of the ratio of areas is the absolute value of the Jacobian 
at the corresponding point, as we already mentioned in [57]. Similarly, 
if we look on the function of a single variable x = /(u) as transforming 
points on a straight line, so that the point with abscissa wu becomes a 
point with abscissa xz, the absolute value of the derivative | f’(w) | 


gives the limit of the ratio of corresponding lengths on the line, 
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or in other words, the coefficient of the linear change produced by 
the transformation at the point of abscissa w. 

We remark that we had to use the second derivative 0°p/du dv and 
its independence of the order of differentiation when obtaining (85). 
We must therefore, strictly speaking, add the further assumption to 
those at the beginning of the section of the existence and continuity 
of 0%y/du ov, whence follows its independence of the order of differen- 
tiation, as we know from [I, 155]. 

If (v) is a domain of space, bounded by the surface (8), we can 
apply Ostrogradskii’s formula [63] with P =Q=0 and R =z to 
express the volume v of the domain as an integral over the surface: 


v = { {2 cos(n, Z) dS. 
(S) 
By using this expression for the volume, we can prove the formula 
for change of variables in a triple integral [60] in much the same 
way as above for a double integral. 


§ 8. Improper integrals 
and integrals that depend on a parameter 


78. Integration under the integral sign. When evaluating multiple 
integrals we encountered definite integrals in which the integrands 
and even the limits of integration depend on a variable parameter. 
We now pause to consider these integrals in some detail. 

We take the integral: 


I(y)= {f(a y)de, 


where x denotes the variable of integration and where the integrand 
also depends on the variable parameter y, on which the limits also 
depend. It is clear that in this case the result of integration I(y) 
will in general be a function of y. Formula (7) of [56]: 


B Xs b Ya 
Sly) dy= fay (fleyde= (de f f(x,y) dy (1) 
a a xy a Bal 


is known as the formula for integrating a definite integral with respect 
to the parameter under the integral sign. It reduces to a very simple 
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form when the limits x, and 2, are constants a,b, independent 
of y [56]: 


(Ty) dy = ( dy { f(x,y) dx = {de (flay) dy. (2) 


The integrand f(z, y) is assumed continuous with respect to both 
variables in the domain of integration in all these formulae, and the 
domain is assumed to be finite. We are concerned in other eases 
with improper multiple integrals, which are dealt with later. 


Example. The above method is sometimes used to evaluate definite 
integrals when the indefinite integrals are unknown. We use it to evaluate 
Laplace’s integral: 

oa y 
I= { e-** de. (3) 
) 


3 


Let (D’) be the quadrant of a circle with radius 
r and centre at the origin lying in the first quadrant 
of the axes; let (D”) be the square bounded by the 
lines 2 =0, x =r, y=0, y =71; and finally, let 0 i 
(D’’’) be the quadrant of the circle with centre at Fie. 7] 
the origin and radius r/2 (Fig. 71). Clearly, (D’) is 
part of (D”), and (D”) is part of (D’’’). We take the 
double integral over these domains of the positive function e~**-”, and 
have the obvious inequalities: 


f f eo *— de dy < f ‘ eo PY drdy < ‘ 5 e Yd dy. 
(D’) (D”) (D’’) 


We introduce polar coordinates x = g cos @, y = go sin gy, and obtain [56): 
r 


au 

cy 
[ [ ee? -Y da dy = J dp | e "od 
(D’) 0 0 


i=) 

I 
rf a 
| 

| ~ 
o 
{ 
2 
— 
o 
l 
4 
ll 
i 
— 
oO 
1 
Moo 


We have on replacing r by r /2: 
[oo dx dy = > (l—e*"), 
(D”) 
Integration over the square (D”) gives: 
r 


r r 
ff e¥ dady= Jf edz. fe dy =(f e* dz)?, 
(D") 0 0 0 
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and the inequality written above takes the form: 
3 ag as Mt A —or2 
le r<(fe da)? << —-(1—e ae 


The two extreme terms of the inequality tend to 2/4 as r tends to infinity, 
so that the middle term must tend to the same limit; hence we obtain for 
integral (3): 


oo 


J eda = Le (4) 
2 
0 
It is easily seen [I, 96] that: 
+0 co _ 
S eV dx=2 f eV dr=yx. (5) 
—o 0 


If use is made of the improper integral over the whole of the first quadrant 
of the axes, denoted here by (P), the above result follows almost at once. 
We have: 


Sf oP" Nda dy = Se dx. { eM dy = 1’, 
(P) 0 0 


and on introducing polar coordinates: 


Bide 

2 co 

It = | | e* eae dp = { ae | i oe oe 

a 2 2 4” 
0 0 


whence I = yx/2, which agrees with the value found above. 


79. Dirichlet’s formula. If we specify x, and x, in (1) as functions of y and 
the interval (a, £) of variation of y, we thereby define a domain (a) of the xy 
plane. A frequent case in applications is that when the domain becomes an 
isosceles triangle, formed by the three lines (Fig. 72): 


Y=UX; =a, yb. 


Jf we reduce a double integral over this triangle to an iterated integral, in 
one case by integrating first with respect to xz, then with respect to y, and in 
the other case by integrating first with respect to y, then with respect to 2, 
we arrive at: 


b y 6 b 
f dy f f(x,y) da = i da f f(x, y) dy, (6) 
a a x 


a 


which is known as Dirichlet’s formula. 
Example. Abel’s problem. To find the curve in a vertical plane such that a 
material particle setting out with zero initial velocity from any point M of the curve 
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of height h (Fig. 73) and falling along the curve, reaches ita lowest point O in a 
time T which is a given function of the height h: 

T= p(h). 


We take OY vertically upwards, OX horizontally, and the origin at the 
owest point of the curve; the equation of the curve is sought as: 


x=f(y)- 
We write: 


ds = dy¥ 1+ [f (y)]? = u(y) dy; u(y) =V1 + [f’ (yp. (7) 


We know from dynamics that the increment in kinetic energy when the particle 
moves from the initial position M to N is equal to the work done by gravity, 


Fie. 72 Fie. 73 


since the reaction of the curve is perpendicular to the displacement of the 
particle and hence does no work; thus, 


mot = mg(h —y); va, 


dt 
or 
1 ds 
+ ( di } = g(h—y) 


where the (—) sign is taken because the height y of the particle decreases with 
increasing ¢. 

The time of descent from M to O corresponds to y varying from h to 0, 
so that: 


h 
1 u(y) dy 
hh=T= en 
a ¥2g J Yay 


We thus have to find u(y) from equation (8); this is called an integral equation 
since the unknown u(y) occurs under an integral sign. 
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We multiply both sides of (8) by 1//z—h, and integrate with respect to 
h between the limits 0 and z: 


z z h 
eR ip ae A fee = UY 
Yyz—h ¥2g ) Yz—h J) Vh—y 
0 0 


The iterated integral on the right can be transformed as follows by Dirichlet’s 


formula: 
z 
dh ea fies u(y) dy -fe Sty u(y) dh = 
Vz—hJ) Vh—y V(2—h) (h—y) 
(9) 
. dh 
== | u(y) dy if a 
J f ¥(e—h) (h—y) 

There is no great difficulty in evaluating the inner integral, if a new variable 

t is introduced in accordance with: 
h=y+tz—y). 
When # varies from y to z, ¢ varies from 0 to 1, and we have: 


z—h=(z—y)(1—t); h-y=(z—y)t; dh=(z—y) dt, 


whence 
2 1 1 
i dh = f dt i ae 
Ve—h)(h—y) J ve—?) j+- i+) 
y 0 , 4 2 
= are sin(2t — 1) i = arc sin 1 — are sin (— 1) = > = (— +] Barer 
and finally: 
Po(h) dhe dh 
—--- | u(y) dy = — 
sy fu J Verh 
or 
J uly) dy = F(z), Ge) 
0 


where F(z) is a known function of z, given by: 
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We find on differentiating (10) with respect to z: 


dF d g(h) dh 
(joe ea fame. (un) 


which solves the problem, since, on knowing u(y), « = f(y) may be found without 
difficulty from (7). 

We work out the problem in full for the particular case of the isochronous 
curve, for which the general time of descent is independent of the height h, 
1.e, 

o(h) = const. = ¢. 

We have here: 


F(z) = —~ | —_- = 
Rd ia 
cV¥2g 
nyz 
From (7), we have the following equation from which x = f(y) can be deter- 
mined: 


V2g cdh a0 272, 


u(z) = 


2gc? dy)? A 2gc? 
(dx)? + (dy)? = 2 OU" A ay (4 = 20). 


y 
We write: 
y=a(l+cost); dy=—asintdi; A=2a- 
We now find: 
1 — cost : : t 
= = : oe 2” ae. 
daz = ay [2-1 —1 | paces — asin t) dt 2a sin’ 2 dt; 


v == X,— a(t —sin t), 


where x, is a constant of integration. The reader can easily show that the 
curve is a cycloid, in a slightly different disposition to the cycloid of [I, 79]. 

We show later how the differentiation with respect to z is carried out in the 
general formula (11). 

We notice some points regarding the solution obtained. The integral equation 
(8) was solved on the basis of the assumption that a solution exists. Solution 
(11) ought to be checked, strictly speaking, i.e. (11) substituted for u(z) in 
(8) and the equality of the left and right-hand sides shown. A further point: 
double integral (9) is improper in the sense that the integrand tends to infinity. 
We shall see later that (9) exists, and we can easily show that expression (1) 
for reducing it to an iterated integral, is applicable in this case. 


80. Differentiation under the integral sign. We take an integral 
depending on a parameter y: 


b 
Ity) = i f(x, y) da. (12) 
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We take the limits a and b as at present independent of y. We 
assume that f(x,y) is continuous and has a continuous partial 
derivative df(z,y)/dy in the rectangle: a<a<b; a<y< 8. 
We show that with these assumptions a derivative dJ(y)/dy exists 
which can be obtained by differentiation with respect to y under the 
integral sign, i.e. 


6 
fe | they) de ~ {ew dx. (13) 


The increment Al(y) of I(y) is ae by: 
Al(y) = I(y + Ay) — ty) = f Ula y+ dy) — fey) a (14) 
We get from the formula for finite increments: 
fla, y + Ay) — fla,y) = dy MEE (9 <9 <1). (15) 
We use the uniform continuity of df(z, y)/oy in the rectangle 


mentioned to write 

Of(2, 6A of(z, 

HE YEE) — A + na, y, dy) (16) 
where 7(x, y, My) tends uniformly to zero with respect to z and y 
as Ay—-0, ie. given any positive e, there exists a 6 such that 
| n(x, y, Ay) | < © provided | Ay| < 6. Hence it follows that 


ze f eda = e(b — a) (|Ay} < 8), 


a 


6 
n(x, y, Ay) dx 
a 


and since e is arbitrarily small, we have 


b 
f n(a,y, Ay) dxa-—>0 as Ay—>0. (17) 


a 


We return to (14). Noticing that Jy is independent of x, and 
using (15) and (16), we can write: 


o b 
Al(y) = 4y § WED da + Ay § n(x, y Ay) de. 
a a 
On dividing by Ay and passing to the limit, we get by (17): 


6 
lim 22@)_ — f Oe Y) ae 
ay>o 4Y F oy 
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i.e. we have proved (13). We remark that if the continuity of f(z, y) 
only is assumed, it still follows, from (14) and the fact that [f(z, y + 
-+ Ay) — f(x, y)] tends uniformly to zero with respect to x and y as 
Ay-—» 0, that J(y) is a continuous function of y. 

With the same assumptions regarding /(z, y), we now consider 


Ty(y) = {flay de, (18) 


where the limits of integration belong to the interval (a, b) and are 
assumed continuous functions of y, with derivatives with respect to y. 

Let Az,, Av, be the respective increments of 2,, 7, when y receives 
the increment Ay. 


We have: 
Al, (y) = I (y + Ay) — I, (y) = 
X2+4x5 Xa 
= { flxy+tAy)da— f f(w,y) de. (19) 
Xy+Ax Xy 


On recalling [I, 94] that: 


Xq+ AX, Xe Xt 4x, Xy+4x, 
aa cee 
X,+4xX, xy Xe Xe 


we can re-arrange (19) as: 


AL, ty) = {" [fle y + Ay) — fle, yy] dae + 


Xat Xe y+ 4x, 
+ § feytAy)de— { f(x,y + Ay) dex. (20) 


We naturally assume in these arguments that f(x, y) satisfies the 
conditions mentioned above for a < y < f and for all x belonging 
to the intervals of integration. 

We can write, by the mean value theorem [I, 95]: 


y+ Ax, 
f f(x,y + Ay) da = Ax, f(a, + 0, 4%, y + 4y) = 


= Ax, [f(a y) +7] 
Xgt4Axy 
f fa, y + Ay) da = Ax, f(x, + 0, Ae, y + Ay) = 
= Az, [f(#2,y) + 2] 
(0< 6, and 6, <1). 
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If Ay— 0, Ax,, dz, 0, and we can say, by the continuity of 
f(z, y), that now 7, n,— 0. 

On substituting these expressions in (20) and using (15) and (16), 
we obtain after division by Ay: 


AI Of (z, 
21) a fH a+ tea +S 


— [len y) + 11S + ten An de 


Passage to the limit gives us, by (17), the following formula for 
differentiating integral (18): 


= | 10) -/ LEM ay + f(x,y) St — fey). (21) 


This becomes (13) if x, and x, are independent of y. Formula (13) 
is also valid for differentiation of a multiple integral with respect to 
a parameter, provided the domain of integration (B) is independent 
of the parameter. If, for instance, the integrand f(1/, ¢) in a double 
integral over (B) depends on the parameter ¢ as well as on the variable 
point MM, we have 


“<; { [ tatodo [ [reas (22) 
6) 6) 


It is assumed here that /(M,?t) and d/(M,t)/dt are continuous 
for M varying in (B) including its contour and for ¢ varying in a 
given interval. 

The interval of integration must be finite in the proofs of (13) 
and (22). We apply (13) for an infinite interval in the examples, 
whilst indicating later the conditions for the validity of the procedure. 

It also follows from the above formulae that, if f(x, y), x(y) and 
x,(y) are continuous, integral (18) is likewise a continuous function of y. 


81. Examples. 1. We found in [28] the particular solution of the equation 


SY + key = f(t) 
dt : 
satisfying the conditions 


dy 
u| "dt jt=0 


Sane (23) 
f=0 
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It has the form: 


1 


=. f (uw) sin k(t — u) du. 


ot 


This may easily be checked by direct differentiation in accordance with rule 
(21). We have: 


t t 
SE = | ¥(u) cosh ( ~ u) du + = f (u) sin & (tu) ley = | (H) 008 8 — 1) de 
0 0 


t 
St=—* [ #(u) sin & (t—u) du + f (uw) cos (¢ —u) 
0 u 


= By +h. 
i.e. in fact: 
OY 4 Wy =f (0). 


The expressions above give conditions (23) directly, on setting ¢ = 0. 
2. Let us evaluate the integral [I, 110}: 


ee!) 
zr, ={-SC% pa de. 


We introduce a parameter a and consider: 


It is immediately clear that 
I(0)=0 and I(1l)=,. 
Application of (21) in — to a gives: 


a () log (1 + a) 


-{ apaapey & type 
We get on decomposing the rational fraction into partial fractions: 


 «& eet es _ a x a 
cree -rral pe tipe tral 


and on integrating with respect to z: 


x log (1 + a?) a arc tana 


(i + ax) (1 + a?) eae 2 (1 + a?) + 1+a? ° 
Finally: 
GEG) 2 ETC) cere tena log(1-+ a?) log(1+ a?) | aarctana 
dq Soe a! ae See) er 


I(a) = (eC +29 aa + [See 2 aa 


1+ a? I+a°” (24) 
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where we do not write a constant of integration since I(0) = 0. The second 
term may be integrated by parts: 


a 
aarc tana 


1+ a? 


da = | are tan a d log (1 + a?) = 
; : 
I fies (1 + a?) ie 


ay 1+ a? 
0 


1 a=a 
== > arc tan a - log (1 + a?) 
2 a=0 


and therefore, by (24): 
I(a) = + arc tan a.log (1 + a), 
whence, with a = I: 


log(l+ 2), _ 
1, = { 2a lta dz = log 2. 


3. We evaluate the integral: 


iE Ba Ae: 
J 2 
0 
We consider instead of this what at first sight appears to be more difficult: 


fee} 


I (a, B) = [oe Et ae (a >0). (25) 
0 


We differentiate with respect to ~: 


Lee} 


BP — (om DBE an = fret te 


This last integral is easily evaluated [I, 201]: 


co 


ae B) =e en ds viet sin Pa os =< 2 ot 
whence 
I(a, B) =| apa +o arctan +0, (26) 


It only remains to find the constant of integration C, which is independent 
of 8. We let B tend to zero in (25) and (26): 


lim I(a, 8) = I(a,0) =0; J(a,0) = arctan0+0=0, 
p-»0 


whence it is clear that C = 0. We thus have: 
B 


I(a, 8) = are tan —— : 
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The integral to be evaluated is obtained from I(a, 8) with a = 0, where a 
must tend to zero through positive values, i.e. a +0. If we let a approach 
zero in the above equation, we get different limits according to whether 
B>0 or 6B <0: 

l 


raid for B>0 


lim aan ae 1 
a—~+0 a rar eed for b<90 


0 for B=0 
so that finally:+ 


> for B >0 


eo 


18) = {72 ar— 


F —-n for B<0 


0 for B=0. 


The integral gives us a discontinuous function I(f) of 8. The graph of the 
function consists of two half-lines and a point, and is shown in Fig. 74. 


Fie. 74 


4. On differentiating the obvious equation 


oo 


fers*ae ee. YQ) 


a 
0 


~The above arguments are not rigorous, since the equations have been 
assumed: Poca I(a, 8) = I(a, 0); lim I(a, 8) = = 1(0, 8); these can be taken 
—> a> 


as self-evident if I(a, 8) is known to be continuous with respect to both 8 
and a. A further point is that, if we had not introduced the factor e~°* under 


the integral sign, the meaningless integral i) cos Bx dx would have been obtained 
6 


after differentiation. A rigorous proof of the continuity of I(a, 8) is given 
in [85]. 
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k times with respect to a, we get: 


oo 

gax ak pay at TS 
fe x dr = Gkti 
0 


We now consider the integral: 
I,=fe7~'a2"dx (a>0). 
0 


If n is odd: n = 2k + 1, I, is obtained by substituting x? = ?: 


P 1 1 kt 
Toke = [ovate dz = [em t* dt = > Ghtr . 
0 


For the case of n even, we introduce a new variable of integration + = Yat 
into (4). After replacing ¢t by x again in the result obtained, we arrive at: 


I, =| oO dar = |= : 
6 


We find on differentiating this k times with respect to a: 


oo 


k 
ot = (— a a rk da, 
0 
whence 
, a 61 fa Vx i:3...(2&—1) 
Ty = (= 1) (= =)\=F- I : 

a a 2 ke 

ok ‘ 2 
5. We shall take a as constant in the integral: 
I(p= je“ cos Ba dx (a > 0), 


which depends on two parameters a and f. We differentiate with respect to 


B: 


14) a ee ae ey eer 
“gas. sin prada = 5 | sin Bx de F 
0 0 
We now integrate by parts: 
AZ (6) 1 s-oxt py ft? _ 8 { da ee ae ee 
ap Og: e sin Ba faces oe e cos ba da = 2a fe 2 cos Ba da, 
0 0 
that is, 
al (8) _ 


B 
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This is a differential equation with separable variables: 


di (f)_ ——sB 
Te) Ba 
whence we obtain on integration: 
ox 
1(6)=C50 *, (27) 


where the constant C is independent of 8. We substitute § = 0: 


1 (0) = [ede = > yz. 
0 
On the other hand, by (27): 
I(0) =0, 
so that C = 1/2 /x/a; and finally, on substituting this value for C in (27): 


< 1 [= oe 
~~ ax? a wt 4a 
Je cos Pr de = |) e 


On replacing a by a®, we get a result that will be used later in investigating 
the equation of thermal radiation: 


— 7 +) 
fe 2X" cos Ba dx we eo 
0 
82. Improper integrals. We have come across integrals more than 
once in which either the integrands or the limits have tended to 
infinity. We agreed in [I, 97,98] to ascribe a definite meaning to 
such integrals, provided certain conditions were fulfilled. We now 
treat the subject in detail. 
1. The integrand tends to infinity. In the integral: 


b 
St(z)de = (b>a) 
a 

let f(z) be continuous for a < x < b, whilst tending to infinity at 


x = b; or more precisely, let f(x) be unbounded as x tends to 6 from 
below. We now have by definition [T, 97]: 


{ fe) dx = lim FF (w) dz, 
a e>+0 a 


provided the limit on the right exists. The condition for existence 
may be investigated as follows. The necessary and sufficient con- 
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dition for a variable to have a limit is, by Cauchy’s basic test [I, 31], 
that the difference between any two values of the variable, as from 
a certain point of its variation, should be less in absolute value than 
any previously assigned positive number. The difference becomes in 
our case: 


b—s" b—e’ b—s* 
J flade— f fede= J f(e)dz — (e" <e'), 


and we arrive at the following general condition: a necessary and 
sufficient condition for the existence (convergence) of the improper 
integral 


b 
J fe) ae, 


in which the integrand f(x) tends to infinity for x = b — 0, is that for 
any given small positive 6 there exists an 1 such that 


b—e” 
| J fe) de <6 for O<e’ and e”<7y. 


If we use the familiar inequality [I, 95]: 


b—s" 


a‘ d d 
xwjar|< x) | a2, 
4 | J lf ()| 
it follows immediately that the convergence of the integral 


fie) lee (28) 


implies the convergence of 
b 
§ f(x) de. (29) 
a 


The converse is not true, i.e. the convergence of integral (29) does 
not imply the convergence of (28). If (28) converges, (29) is said to 
be absolutely convergent [cf. I, 124]. 

A test of Cauchy’s which is very important in applications follows 
from the general test: if the integrand f(x) ts continuous fora {4 <b 
and, for x near b, satisfies the condition 


If (0) |< aaa: (30) 
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where A and p are positive constants and p <1, the improper integral 
(29) is absolutely convergent. 
On the other hand, if 


|f(@)|> gp and p>, (31) 


integral (29) does not exist. 
We have, in fact, in case (30): 


e/l-P__ gri-p 
as 


> 


b—s” b—e" b—er 
| | f(a) da = | liellde= 4 | pap A 


b—e’ 


where the right-hand side becomes as small as desired, with sufficiently 
small «’ and e”, since the power (1 — p) is positive (p < 1). 

In case (31), we can say first of all that the continuous function 
f(x) keeps a constant sign in the neighbourhood of x = 6; this follows 
because the absolute value of /(x) remains greater than a positive 
number, by (31), so that f(z) cannot vanish, as would be the case 
if it changed sign. If we confine ourselves 
to the case of positive f(x), we have y 


_enee 


b-—s" b—s” 


j Hadad |. ae ie 


b—-e’ 


MARAAR ete 


A log = for p= 1 

Ee e/(—p)__pr(—p) 
Ip” 
where the right-hand side can be made as 
large as desired with suitably small ¢’ Bets 18 
and «”, since by hypothesis, 1 — p < 0. 

The geometrical interpretation of Cauchy’s test is very simple. 
In case (30), as 2 approaches b, the curve y = f(x) lies wholly inside 
the area included between the two symmetrical curves 


A 
Y= 2 oa (32) 


(Fig. 75); this area is finite for p< 1, so that the area under /(z) 
is also finite. In case (31), the curve y = f(x) passes outside the shaded 
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area, and since this is infinite for curves (32) with p > 1, the area 
under /(z) must also be infinite (Fig. 76). 

Exactly similar arguments apply when f(x) tends to infinity at 
the lower limit z = a, or at some intermediate point 2 = c of the 
interval of integration [I, 97]. 

2. Infinite limits. We now take the case 
of b = + ©», i.e. the improper integral 


+ b 
J f(a)dz—= lim f f(x) de 


with the assumption that f(x) is contin- 
uous for «>a. We get on applying 
Cauchy’s test as in the previous case: 
the necessary and sufficient condition for 
the existence (convergence) of the improp- 
er integral 


y 


iv (x) de (33) 


is that, for any given small positive 6 there 
exists a positive N such that 


Fria. 76 


b* 
|{ f(a) dx|<6 for b’ and b’> WN. 
bo? 


In particular, we can prove Cauchy’s test just as in the previous 
ease: if the integrand f(x) is continuous for x > a and 


If(a)| <4 and p>], (34) 


oP 


the improper integral (33) is absolutely convergent. 
If, however, 


li(a)|>4 and p <1, (35) 


integral (33) does not exist. 
The treatment is similar for the improper integrals [I, 98]: 


f f(a) dx and TH (x) da. 


We indicate a convenient practical method for applying Cauchy’s test. 
We start with an integral of type (33). Condition (34) for its convergence 
amounts to the existence of a p> 1 such that f(x) 2? remains bounded as 
a— -+ 00, This is evidently true if a finite limit exists: 

lim f(a) a?. 


X—»+ 0 
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Similarly, condition (35) for divergence is satisfied if the limit exists: 


lim f (7) a? (p <1), 
X=—r+ © 
differing from zero (finite or infinite). Thus, e.g., the integral of example 5 
[81] is absolutely convergent, since e~°* cos fa+a? tends to zero as x —> -+ «0 
for any positive p. This follows because the absolute value of cos Bx does 
not exceed unity, whilst it is easily shown that 2° a? — 0 by applying 
l’Hépital’s rule with, say, p = 2 [I, 65). 
The integral: 


* ba? + 1 
| ead dz 
0 
is divergent, since 


lim —— "7 =5 (p=1). 


The integral of a rational fraction, with one or both limits infinite, is in general 
convergent only when the difference in the degrees of denominator and numera- 
tor is at least two. Furthermore, the denominator must not vanish in the interval 
of integration after any possible cancelling. If the interval is (— «©, + 0), 
the denominator must have no real zeros. 

Similar use can be made of conditions (30) and (31) for the convergence 
and divergence of integrals in which the integrand tends to infinity. For instance, 


is convergent for m< 2, since (sin 2/x”)x—! = sin a/x tends to unity as x + 0, 
and p =m —1< 1. On the contrary, the integral is divergent for m > 2. 


83. Conditionally convergent integrals. Cauchy’s test only gives 
sufficient conditions (30) or (34) for the convergence of improper 
integrals. It cannot be applied say to conditionally convergent integrals, 
i.e. those where 


b +2 
f f(x) da or i f(x) dx 
a a 

is convergent, whilst 


b S 
flf(%)[ dx or f |f(x)| dx 


is not convergent. We now give a test suitable for conditionally 
convergent integrals: if 


F(x) = (re) dt (a>0) 
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remains bounded on indefinite increase of x, 
1 He) 
v 
aP e 
a 


is convergent for any p > 0. We have, on integrating by parts: 


PF ) 4 F(z) 
x x) [x= 
a a 


or, since F(a) = 0: 


ie ios 5 | Fe) ae, 


The first term on the right tends to zero with indefinite increase 
of N, since F(N) is bounded by hypothesis and p > 0. The second 
term represents an integral which is convergent by Cauchy’s test, 
since the numerator F(x) of the integrand is bounded by hypothesis 
as 2—> +00, whilst the degree of x in the denominator is greater 
than unity. Hence the limit exists: 


{te de = lim [HO x =p i ep de 


No 


Examples. 1. We take 


sin Ba 
[== az, (38) 


0 


already investigated in Example 3 [81]. We notice that the integrand takes a 
finite value 6 for x = 0, so that the integral is only improper on account of 
the infinite limit. It is clear that 


fn ba da = [- = cos pa ie , 
whence 
| [ansoae|<-$ <> (8 > 0), 


N 
ie. [ sin Bx dx is bounded for any a and N. The theorem proved is therefore 


a 
applicable to (36), and this is convergent. 
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2. We also consider 


5 sin (a?) da. (37) 
0 


On changing the variables in accordance with x = Jt, this is reduced to the 
form 


1 sin t 


=| 
i) Vi 


and we can show itsconvergence as in Example 1. We consider in further detail 
the reasons for the convergence of (37). The graph of the integrand f(x) = sin (x?) 


dt 


y 


Fie. 77 


is shown in Fig. 77; since f(z) does not tend to zero as 2+ -++ 0, Cauchy’s 
test cannot be applied. We subdivide the interval (0, -+ 00) as follows: 


(0, ¥x); (Vx, V2x); (V2x, V3x); ...; (Ynx, Vin + 1) 2); 


so that f(x) retains an invariable sign in each sub-interval: (++) in the first, 
(—) in the second, (+) in the third, etc. We write: 


eeey 


Varin 
U,=(— 1" J sin (a?) de. 
Ynx 


On replacing « by a new variable ¢: 


x =: Vt + nz, 
we get: 
n a 
_ n i ba i 
ee 1) et) ap = | sin t dt, 
2 P Vit na 2 J t+ nn 


whence it is clear that u,, is positive and decreasing with increasing positive 
integral n. Moreover, it follows from the inequality 


x fon 
ee a _dt -+/2 
a 2 Ynxn 2 n 
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that u, + 0 as n— -+ oo. All this implies that the alternating series 
Uy — Uy + Uy— Ug +... +(—1)"uat... (38) 


is convergent [I, 123]. 
We now suppose that 


ima <b <V(m+ 12, (39) 
and consider the integral 
b |z Yin mx 
J sin (w*) da = f sin (a*)dxe+ J sin(a*)dv+...4 f  sin(#*)dr + 
0 0 |x Y(m-I)n 
b 
+ { sin (a?) da =u, —u, +... ft (— 1)" Ug $O(—1)"™um, (40) 
ima 


where 0 < @ <1, since the last interval (Vmz, 6) consists of only part of 
(YVmzx, Vim + 1)x) or is even absent with 6 = mz. If b + o and the integral 
m, given by inequality (39), tends to (+0), the existence of the improper 
integra] 


+00 b 
{ sin(a?)dz= lim § sin (x*)dr=u,—u, +u,—u,+... 
0 bo+0 0 


follows from the convergence of series (38) and equation (40). 

The existence of the improper integral in this case is due to the alternation 
of the integrand, and to the fact that the successive areas, above and below 
the a axis, decrease in size and tend to zero on moving away from the origin, 
this last being due to the indefinite compression of the areas and not to the 
fact that their heights tend to zero. 

Integral (36) may be considered in exactly the same way. 

We obtain the following value for integral (37) in Volume III: 


+0 +o 1 a 
i sin (a?) dz = [cos (—2*) dz = —- || : 
0 ) 


The integrals written are known as Fresnel or diffraction integrals, the latter 
name being due to the role they play in optics. 


84. Uniformly convergent integrals.} If the integrand of an improper 
integral depends on a parameter y, the numbers 7 and N mentioned 
in the general tests 1 and 2 of [82] in general also depend on y. 


+ It may be useful to revise the theory of uniformly convergent series in 
Volume I before reading the present section. 
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If, as y varies in the interval a < y < B, the numbers yn and N in the 
conditions 


b—s" 
§ fe,y)da <6 for O0<e’ and &” <n (41) 
b—8 
a 
{ fey)da|<6 for b’ and b°>N (42) 
vb’ 


can be chosen independently of y, the improper integrals 


(fle,y)de, f fle,y) de (43) 


are said to be uniformly convergent with respect to y. 
In particular, the integrals encountered when applying Cauchy’s tests 
are uniformly convergent if the constants A and p are independent of y. 
Every convergent improper integral can be written in the form 
of a convergent series in which each term is an ordinary integral. 
We can use this approach for the above; let us take the first of integrals 
(43). Let 
Cy: Begs Sah: ees Baines (44) 


be a series of positive, decreasing terms which tend to zero; then 
we can write: 


5 b—~8, be, b—es 
J tey)de= {fey det f+ f +..+ 


bens, 
+f ee. = Uy (y) + Uy (Y) + Ue (Y) +... + nly) +... (45) 


b-e, 


where 
b— 1 
tin (y) = fle, y) de. (46) 
b-—& 


For the second of integrals (43), we can specify a series of in- 
definitely increasing numbers 


a eee ee (47) 


and obtain: 
-f 00 b, by bs Ons, 
i) f(a, y)dx = ( f(x,y)da+ [+ +... nee | +...= 
an a by by bn 


= Up (Y) + Uy (Y) + Ue (Y) +... + UY) +... (48) 
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It follows at once from the definition of uniform convergence of 
integrals and series [I, 143] that, if an improper integral is uniformly 
convergent, the series corresponding to it is also uniformly convergent 
for any choice of numbers (44) or (47). In fact, if we sum say remote 
terms of series (45), we get the integral over an interval close to b 
for which inequality (41) is satisfied. 

Uniformly convergent integrals have similar properties to those of 
uniformly convergent series [I, 146]. We shall state these explicitly 
for the second of integrals (43), but what is said is likewise applicable 
to the first integral. 

(1) If f(x, y) is continuous for a < x and for y in a finite interval 
a<y< B,and if 


+o 
( fey) da (49) 
a 
ts uniformly convergent, the integral is a continuous function of y in 
acy<f. 


(2) With the same conditions, the formula for integration under the 
integral sign is also valid: 


fay § fey)de= “fF de { fle, yay. (50) 


(3) If integral (49) is convergent with continuity of f(x,y) and 
Of(x, y)/dy, whilst 


+o 
Of (x, ¥) 
) ERY) de (51) 
a 
is uniformly convergent, the formula for differentiation under the integral 
sign ts valid: 
ay, (at ww) 
%, 
ait (x, ¥) dz =/ ae da. (52) 
a a 
We give the proofs of properties (1) and (3) as examples. The 
terms of series (48): 


nyt 
Un (y) = f(x,y) dx, (53) 
bn 


are continuous by what was proved in [80], and the series is uniformly 
convergent due to the uniform convergence of the integral; hence the 
sum of the series, i.e. integral (49), is also continuous [I, 146]. 
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We prove (3) by noticing the consequence of [80], that integral 
(53) can be differentiated under the integral sign, i.e. 


"Bi (ww 
wh (y) = | EY de, 
bn 
But we have, by the uniform convergence of integral (51), the 
uniformly convergent series: 


Ong: 
[age (4) g f HY) ge — Sully) (54) 
=>) G mat 


Series (48) is thus convergent, whilst the series of derivatives is 
uniformly convergent. Hence it follows [I, 146] that the sum of 
series (54) is the derivative of the sum of series (48), which leads us 
to (52). 

We indicate a simple test for absolute and uniform convergence 
of improper integrals, similar to the corresponding test for series 
[I, 147]. To be explicit, we take the second of integrals (43); the test 
is similar for the first integral. 

Let f(x,y) be continuous as usual fora <avanda<y< B. If the 
positive function (x) exists, continuous for a < x, such that | f(x, y) | < 

(x) fora<aanda<y< B, and if 


+} co 
5 y (x) da (55) 


is convergent, integral (49) is absolutely and uniformly convergent 
(with respect to y). By the convergence of (55), for any given 6 > 0 
there exists an N such that: 


foc x)dza<6é for b’, bv” >N, 


this NV being a gen of y, since y(x) does not contain y. But we 
have, since | f(z, y) | < (2): 


LFF e.y) de < fife alae <fote)de <3 for 0’,b°>N, 


i.e. the same N, independent of y, is suitable for integral (49) and 
further, for the integral 


fis (a, y) | da, 


which proves our statement. 
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85. Examples. 1. We consider Example 3 of [81] in more detail: 


ao 


I (a,8) = [0 


0 


ax =< da. (56) 


Let a be a fixed positive number for the present, so that (56) depends on the 
parameter 8. We notice that (sin fx)/z remains continuous at x = 0, where it 
takes the value 8; hence (56) is an improper integral only on account of the 
infinite limit. For positive x > 1, we have | (sin fx)/x| <1 and therefore 

—ax sin, Bar —ax 
je ae oe 


whilst the integral 


eo 


} e “da = [-- a aseage 
x a 


is convergent; hence, by the test proved, (56) is uniformly convergent with 
respect to £. On differentiating with respect to 8 under the integral sign, we 
get 


eo 
i) e ™ cos Ba da, 
0 


which is also uniformly convergent, since | e~“ cos px | < e~%. Hence it follows 
that (56) is a continuous function of f and can be differentiated under the integral 
sign. All the arguments of the example mentioned will be justified if it is proved 
that. oe I(a, 6) = 1(0, B), i.e. (56) with fixed £ is a continuous function of 


a to the right of zero. We prove the continuity for a > 0. The convergence 
for a = 0 has already been shown above. 

We can take f > 0 without loss of generality, since B < 0 reduces to this 
ease by simply changing the sign of the integral, whilst our statement is obvious 
if 6 = 0. 

We shall proceed as in [83] for Fresnel integrals. We subdivide (0, + ©) 


as follows: 
(0 =) (+ >=) (= oe 2) 
’ ’ gs eey B ’ B gere 
so that the integrand 


j (a) =o RAPE (ag >0 and #>0) 


is (+) in the first sub-interval, (—) in the second, and so on. We write 
(nt+1)z 


é , 
u, (a) = (— i 


ne 


B 
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We replace x by a new variable ¢:¢ = 2 — nx/B, and get: 


e B mI 
t+. — 
B 
whence it is evident that the u,,(a) are positive and decrease with increasing n. 
Furthermore, since 


nm 

: nen sin pt 

| of ds, 
0 


B 
1 1 
un (2)| <|= a ae (57) 
0 


it follows that u,(a)-—+~ 0 as n> +0. 
We can thus write our integral for a > 0 as the sum of an alternating series: 


+e 5 
ject sin fe dz = U, (a) ~ U, (a) + uz (a) —..-+ (— 1)" Uy (a) +... (58) 


0 


We have for the remainder term of the series, by (57) and the theorem 

of {I, 123}: 

Irn (a) | < | prs (@)| < ner ’ 
where 1/(n-+-1)—+ 0 as n ++ 0 independently of a. The series is thus uniformly 
convergent for a > 0, and its sum is therefore continuous [I, 146}, inasmuch 
as the terms u,(a) are continuous by [80]. 

We remark that the uniform convergence of the integral does not follow 
without further argument from the uniform convergence alone of series (58) 
for a > 0. It can be shown that the integral in this particular case is in fact 
uniformly convergent for a > 0. 

We notice that 


oo 


[ sin pa ak 
, x 


0 


which is equal to 2/2 for B> 0, (— 2/2) for 6 <0, and zero for B = 0, 
gives a function of 8 with a break in continuity at 8 — 0. Hence it follows 
that this integral cannot converge uniformly with respect to f in an interval 
containing § = 0. If we take the interval to the right of zero, the integral, 
equal to 2/2, has a zero derivative with respect to 6; the integral cannot 
be differentiated with respect to 8 under the integral sign, however, since this 
yields the integral of cos fa from 0 to oo, which is meaningless. 
2. In Example 4 of [81], we differentiated 


co 


fe-*az = (a > 0) 
0 
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k times with respect to a under the integral sign. To justify this operation, it 
is sufficient to show that, with positive integral k, 


eo ok az 


ou, 8 


is uniformly convergent for every interval c< a< d, where ec > 0. Since 
x > 0 in the interval of integration, obviously e°* < e* and e % 2k < 
< ex, and by the test for uniform convergence proved in [84], it is sufficient 
for us to prove the convergence of 


co 
f e7% ak da. 
0 


We write f(z) = e"*a* and apply PHépital’s rule in the ordinary form 
[I, 65] to see that f(x) 2? = oe * aK +2 ~ 0 asa -» + «0; hence, by the test proved 
in [82], the integral written is in fact convergent. 

3. We obtained the solution of Abel’s problem in [79] as: 


Vag 2a (wae, 
4 


ae yz—h 


u(z) = 


We show how the derivative on the right can be evaluated. We write: 


* oh) dh 
; Vz—h : 


If we were to differentiate with respect to z under the integral sign, we should 
get (z -- h)-3/* in the integrand, which leads to a divergent integral [82], so 
that we must proceed otherwise. We assume the existence of a continuous, 
bounded derivative p’(h) in the neighbourhood of h = 0 with h> 0, and 
integrate I(z) by parts: 


I(z) = 


2 z 
p(h)dh _ og [ = Sop hisca 
ae a | wate h PM \e—hy + 


+2 § oy (h) V2 —h dh = 29(+ 0) Vz +2 § y’ (kh) Vz —hdh- 
0 0 


It may be recalled that y(-+-0) == jim (fh). This is a constant which in general, 
_ 


differs from zero, whereas 9(0) = 0 by definition. We obtain on differentiating 
the above expression and using (21) of [80}: 


df otc oF) (9M a : 
| Vi + | = o 


0 
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If p(h) is constant, p’(h) = 0, and we arrive at the expression already obtained, 
If (+0) = 0, we have 


z z 
‘(h) d 
sfee-jsee “ 
a: ee: gee 
We pass over the proof of the applicability of (21) of [80] to the improper 
integral I(z). We notice that, if h is replaced by a new variable of integration 
u, where h = zu, an integral with constant limits is obtained for I(z): 


1 
Iz) =Vz —. 


. } 


It is easily shown that, with the above assumption of the existence of a 
continuous, bounded derivative y’(hk) for h > 0, we can differentiate under the 
integral sign: 

1 1 
di(z) 1 | gy (zuydu | »- ( op’ (zujudu 


de ae J Yiu pa Vi-wu 


If we integrate the first term by parts and return to the former variable h, 
we again get (59). 


86. Improper multiple integrals. We shall start by considering 
improper double integrals. Improper integrals can be of two kinds, 
as above: either the integrand, or the domain of integration, is 
unbounded. We begin with the first kind, and let (J) be continuous 
in a finite domain (c) excluding the point C, in the vicinity of which 
/(M) is unbounded. We surround C with a small domain (4), so that 
/(M) is continuous throughout the remaining domain (o — A), and 


§ [7(MD) do. 
(o—4) 
has a meaning. 

If the integral tends to a definite limit as 4 contracts to C, inde- 
pendently of how the contraction takes place, the limit is called the 
improper integral of f(M) over (0): 

§ § (00) do == lim { it f(M) do. (60) 
(9) (o—4) 

To start with, let f(J£) be positive, or more precisely, non-negative 
in the neighbourhood of C. Let (A’) and (4”) be two small domains, 
where (4”) lies inside (4’). The integral over (o — A”) will now differ 
from the integral over (o — A’) by a positive quantity, equal to the 
integral over (A’ — A”) in which f(M) > 0. It follows at once from 
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this that integral (60) increases on indefinite contraction of the (4) 
to C (if each successive (4) is included in the previous (4)); hence, 
the integral either tends to a limit or increases indefinitely. If the 
limit is finite for one method of contracting (4) to C, the same limit 
will be found by any other method of contraction. The existence of a 
limit is characterized by the fact that the integral over any domain 
which excludes C but lies in the neighbourhood of C, where f(M) is 
positive, remains less than a definite positive number (the integral 
here will tend to zero if the neighbourhood contracts to C). If f(M) < 0 
near C, we get the above case on taking the minus sign outside the 
integral. We now let {(J/) change sign in any small neighbourhood of C. 
We shall consider in this case only absolutely convergent integrals, 
i.e. such that 

Jf \f(At)\ de (61) 

(¢) 
has a meaning, that is to say, is convergent. The integrand is now 
non-negative, and the above remarks are applicable. It follows in 
particular from these remarks that, if f,(J2), f,(J2) are two positive 
functions, whilst 7,(12) < f,(1Z) and the integral of f,(22) is con- 
vergent, the integral of f,(M/) is likewise convergent. We now write 
our /(M) as the difference between two positive functions: f(M) = 
= | f(D) | — [| f(2) | — f(D]. Integral (61) is convergent by hypo- 
thesis, so that the integral of 2 | /(Jf)| is convergent. We have 
[| f(ML) | ~ f(D] = 2 | f(D) |when f(Af) < 0,and = Owhen f(M )> 0, 
ie. 0< |f(D|—f(MD) < 2| f(D) |, so that the integral of this 
positive function is also convergent. It follows that the integral of 
the difference: | f(M)| — [| f(¥)| —/(M)]=/f(M) is convergent. 
Hence, if integral (61) is convergent, the integral of f(M1) ts also con- 
vergent. 

We indicate a sufficient condition for the convergence of (61): 
if | f() | < Afr? in the neighbourhood of C, where r is the distance 
of the variable point M from C, and A and p are constants and p < 2, 
integral (61) is convergent. From what has been said above, it is 
enough for us to show that (61) is bounded over any domain (o’) 
which excludes C but lies in a circle of centre C, radius 75. We use 
polar coordinates with C as origin, and note the inequality written 
above for | f(A) |; we have: 


{{\anide < A [=prdrdy = A | g=rdrdg. 
(0’) (0) (o’) 
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The domain (c’) must lie inside a ring bounded by the circles r = 7 
and r = 7r,, where 7 can be taken as small as desired. The integrand 
is positive, so that we can only increase the result by integrating 
over the whole of the ring, i.e. 


2x re 
1 QnA . 
{ [l#an jae < Aldo {aa dr = 5? — 1?) 
1) 0 ” 
Since 2— p> 0, this gives us finally for the integral over (0’): 
: 272A 
[Jf ldo < seo, (62) 


(°’) 
which proves the above statement. 

It may be noted that the integral over (o’) may be as small as 
desired, given a sufficiently small 75. 

The definition is similar for an improper triple integral over a 
finite domain (v), when /(J/) is unbounded near the point C. All the 
above remarks apply, except that the sufficient condition for absolute 
convergence now reads: ?#f | f(11) | < A/r? in the neighbourhood of the 
point C, where r is the distance of the variable point M from C, and A 
and p are constants and p < 3, the integral 


ai ju Goda 


is absolutely convergent. Here, the condition p< 2 is replaced by 
p < 3, since an elementary volume in polar coordinates in space is 
dv = r* sin 6 dr dé dy (with r? instead of the r in do = rdr dg). 

We now take the case when the domain of integration (¢) is un- 
bounded, i.e. extends to infinity in every direction. Let (o,) be a 
finite domain contained in (a), and let it be extended so that any 
point M of (c) eventually lies inside (o,). Assuming that f(M) is 
continuous in (¢), we can form the integral 


ff f(t) de. (63) 
(2) 
If the integral tends to a definite limit on indefinite extension of (o,), 
the limit is defined as the integral of f(J£) over the infinite domain (¢): 


eam Oe hae (64) 


If f(M) > 0 for all sufficiently remote M, integral (63) either has a 
limit or increases indefinitely on extension of (o,). The first case is 
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characterized by the fact that the integral is bounded over any domain, 
or in fact any finite number of domains, belonging to (c) and lying 
outside a circle with centre at the origin and radius 7, (with this, 
the integral tends to zero if r,-» ©). Let (o’) denote the set of these 
domains. We notice a consequence of the definition of improper inte- 
gral, that if 

PAO ae (65) 


is convergent, (64) is also convergent. Integral (64) is now said to be 
absolutely convergent, and we shall only consider integrals of this 
type. The following sufficient condition for convergence may easily 
be proved: @f | f(M)| < A/r? for all sufficiently remote points M, 
where r is the distance from any fixed point (origin) to the variable 
point M, and A and p are constants and p > 2, integral (64) is con- 
vergent. If we use the inequality written and introduce polar coordinates, 
we have: 


1 
[Jlfa@n|de < AJ {=zdrdy. 
{0’) (’) 

The set (o’) must be contained within a ring bounded by circles of 
radii r = 75, 7 = R, where R can be as large as desired. Integration 
over the whole of the ring gives: 


2x R 
[irae dr Af ap | apne = 5°55 (par — a) 


uy 


Since p — 2 > 0, we have finally for the integral over (0’): 


2n7A 1 
| [Vanlae< 53 


which proves our proposition. The integral over (o’) may be as small 
as desired, with 7, sufficiently large. 

An improper triple integral over an infinite domain is similarly 
defined. The condition p > 2 in the last theorem has to be replaced 
by p> 8 for triple integrals. It may also be noted that the above 
remarks about improper double integrals in which f(J/) tends to 
infinity are applicable to improper integrals over curved surfaces; 
these reduce to plane surface integrals, as we have seen [63]. 

An absolutely convergent improper integral reduces, as we saw 
above, to the integrals of the non-negative functions | /(1)| and 
[| f(J2) | — f(M)], whilst it is of no consequence for these integrals 
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how (4) contracts to the point C or how (a,) is extended. It can always 
be assumed that (4) is a circle or a sphere (4,) with centre C and 
whose radius g tends to zero, and that (¢,) is a part of (a) consisting 
of a circle (Kp) with centre at the origin, the radius of which increases 
indefinitely. The uniform convergence of improper multiple integrals 
which depend on a parameter may easily be defined with the aid 
of these remarks. For instance, infegral (60), when its integrand 
depends on the parameter a, is said to be uniformly convergent with 
respect to a if, for any positive 6, there exists a positive 4, independent 


of a, such that 
Saal 


where (o’) is any part of (c) contained in the circle (4,). The uniform 
convergence of the other improper integrals is similarly defined. 
In particular, it follows from (62) that the integral is absolutely and 
uniformly convergent if A and p are independent of a. 

The properties and test of [84] apply for the uniform convergence 
of multiple integrals. 

A more difficult problem arises in the case of improper multiple 
integrals where the integrand is unbounded in the neighbourhood of 
a line (J) instead of in the neighbourhood of a point. Here, the line 
has to be excluded with the aid of a domain (4), then (4) is allowed 
to contract to the line. 

If f(J2) is assumed positive in the neighbourhood of (1), we can 
say that the integral over the remaining domain either tends to a 
limit or to infinity, independently of the method of contraction of 
(4) to (2). Definitions similar to the above are obtained for absolutely 
convergent integrals, which are the only type that we take into 
consideration. 


87. Examples. 1. We consider: 
___ dady 
Jaret Gpat ye ere 


where (0) is the whole plane. We use polar coordinates and integrate over the 
circle (Kp) with centre at the origin and radius R, and get 


i ee => (ae i]. 


If a <1, the right-hand side increases indefinitely on indefinite increase of 
R and the integral is divergent. If a > 1, the right-hand side has a finite limit 
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n/(a — 1), so that the integral is convergent and equal to 2/(a — 1). The con- 
vergence in this second case can be proved by applying the sufficient condition 
stated in the previous article. 

2. We take: 


where (a) is the square bounded by « = 0,2 = 1, y = 0, y = 1. The integrand 
tends to infinity along the side x = 0. We exclude this side by means of a narrow 
vertical strip, and integrate over the rect- 
angle (¢,), bounded by 2 = «,x =l1,y = 0, 
y = 1 (e> 0): 


[yest fv Wf orate 


and we have the limit unity as e— 0, ie. 

the integral is convergent and equal to unity. 

Fic. 78 3. The atiraction exerted by a mass ona 

particle, located outside or inside the mass 

(Fig. 78). Let the particle, at C(x, y, z), be 

of unit mass. We divide the attracting body (v) into elementary masses 4m 

containing the points M(é, 7, ¢). We take the total mass 4m as concentrated 
at M and get the approximation for the attraction at C due to Am: 


Am 
pe? 


where r is the distance CM, and the gravitational constant is taken equal 
unity. Since the attraction is along CM, its projections on the axes are: 


Am E—2x,. Am n—y, 4m o-2 
nr ee a a 


The projections of the total attraction will be given approximately by 


If u(é, 7, ¢) denotes the density of the body at M, we have: 
Am~w~ pA, 


and finally, if we decrease each element indefinitely whilst increasing their 


number, we find: 
inf [ot staen a= | ffeee 


We notice that the coordinates (¢, 7, ¢) of the variable point M of (v) are 
the variables of integration here, the density u(é, 7, ¢) being a function of them. 


2 dv. (66) 
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The coordinates (x, y,2) of C appear both directly in the numerator of the 
integrand and indirectly via 


r=V(E—aP+(n—y)? + (—2) 


and these coordinates act as parameters, X, Y and Z being functions of 
(x, y, 2). 

If C is outside the body, r never vanishes and we have ordinary integrals 
to deal with. If C is inside the body, the integrands in (66) tend to infinity as 
the point of integration 7 approaches C, so that we are concerned with improper 
integrals. These clearly have a meaning, however, if we take u to be a continuous 
function, since, on writing u, for the upper limit of the function | u |, we have: 


aE &—@2 
r 


ats Ho, 


re? 


< 


73 7? sd 


atlas [oe 


HAS |< , (67) 


so that p = 2 in the rule given above and A = py. 
A meaning may also be attached, all the more, to 


oa [ff o 


denoting the potential of the mass concerned at the point C. (A more detailed 
treatment of potential will be found below). 
4. We have the obvious expressions 


gf—« Or ony rE 084 


Peg = (+ . €-z% 9/1 
rs Oy =): rs =>, (+): 


so that integrals (66) can be written in the form: 


“Fffuk (Son vf ff (Em 
Pea: Oz. (= ) ae, 


i.e. these integrals are found by a eats (68) under the integral sign with 
respect to 2, y and z. The differentiation is carried out with respect to the 
coordinates (2, y, 2) of points at which the integrand is discontinuous, and 
this case does not come within the scope of the conditions for the theorems 
established above [84], regarding continuity and the possibility of differentia- 
tion under the integral sign. We shall see later [200] that, provided u(é, 7, ¢) 
is continuous, integrals X, Y, Z are continuous functions of (x, y, z) throughout 
space, whilst U is a continuous function with continuous first order partial 
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derivatives, these latter being obtainable by differentiation of (68) under the 
integral sign, i.e. 


Further differentiation of the potential U with respect to x, y, z under 
the integral sign gives us, since y(é, 7, ¢) is independent of (x, y, z): 


“ear [Je cele) “ae a] Ie oe Ge 
oe “Sea Ozt = (+): 


These formulae are valid only when C(x, y,z) lies outside the attracting 
body (v), in which case they contain only proper integrals. If C is inside (v), 
it is easily shown by direct double differentiation that 


(69) 


BR) -Mat 4s B=" -e 
el)- oo 1 


az? Vr ro 


(70) 
rs ol 


and the convergence test of [87] is no longer applicable to (69), ie. with C 
inside (v), the second derivatives of U cannot be obtained by differentiating 
twice under the integral sign. 

We get, on adding equations (70): 


@2 é g (+) o (=) - ee Ea) 0, 


Oat Ur} ' Oy? Vr) © O22 rs r3 


and therefore, on adding equations (69), which are valid for C outside (v), 
we find the equation: 


= eu 
aa + a =O (71) 


e2U - 
Ox? 


The mass potential U(x, y,z) of a volume satisfies (71) at points C(x, y, z) 
lying outside the volume. We show further on how the equation has to be modified 
if C lies inside the volume. 

5. We take the case of a homogeneous sphere of radius a (4 = constant). 
We take the axis OZ along OC, where O is the centre of the sphere (Fig. 79), 
and introduce spherical coordinates (9, 9, ¢): 


Cie ~Jf Je Sea aff feat dy do do. (72) 
0 
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r? = 9? + 2? — 20z cos 6. (73) 
We take first the integration with respect to 0: 


Tr 


Pq 
f sin 6 dé 
0 


We take r as variable instead of 6, @ and » being assumed constant. Two 
cases must be distinguished here: if z > @, as @ varies from 0 to 2 with 9 and 


Fia. 79 


@ constant, r varies from (z — @) to (z + @); if z < e, r varies from (@ — 2) 
to (o + 2) (Fig. 80). Also, from (73), with constant 9 and 9: 


sin @ dé dr 


r dr = 2 sin 6 d@; ———_— = ——... 
r oz 
Hence we have: 
2+ a 
r 
x oz. (=>) 
[ gin 6 dé __ jee 
. r do etz 
" aa (2 < @) 
Q2 @ 
e-z 


We again distinguish two cases, on substituting from here into (72): 
(1) C is outside or on the surface of the sphere: we have a < z, and @ < z 
throughout the interval (0,a), so that 


Qn a 
207 d 4na3 
U=pldp{ Se. A (74) 
0 0 


where m is the total mass of the sphere. 
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(2) C lies inside the sphere (Fig. 80): here we have to divide (0, a) into two 
intervals (0, z) and (z, a), and we get 


vmnfar[ [264 [ 2 —oule— pe) 09 


with z = a, i.e. the point on the surface of the sphere, (74) and (75) both give 
the same value for U, which proves the continuity of the function U. 

We now calculate the attraction. This must be along OZ by symmetry, so 
that we only have to find: 


We use (74) when C is outside the sphere: 


m 


Z=— 2? (76) 
when C is inside, (75) gives 
Z=— nue. (77) 


Expressions (76) and (77) coincide for z = a, proving the continuity of the 
attraction Z. 

We see from (74), (76), (77) that the potential and attraction of a homogeneous 
sphere at a point outside it are found by concentrating the total mass of the sphere at 
its centre. Further, the attraction at an internal point of the sphere is proportional 
to the distance of the point from the centre of the sphere. 

We chose the axes in a particular way for simplicity, with C lying on OZ, 
with the result that z in the above expressions is the distance of C from the 
centre of the sphere. With any other disposition of the axes (with the origin 
at the centre of the sphere), z must be replaced by x? + y? + z?, where (r. y, 2) 
are the coordinates of C as usual; (74) and (75) now become: 


5 OE (C outside the sphere); 


(epyre 
U= 2ap| a* — ~ (a? + y? + =| (C inside the sphere). 


The first expression for U evidently satisfies (71). If we differentiate the second 
expression twice with respect to x, y, z we get: 


PU eU oU 


aa ae By? a ae Ant (C inside the sphere). (78) 


As we shall see later, this equation is valid for any volume (v) of variable 
density, when C lies inside (v). 
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6. Let the attracting mass be distributed over a surface (S) with surface 
density “(M), which is a function of the position of the variable point M on 
(S). Let C(x, y, z) be the attracted particle of unit mass as above, and r the 
distance |CM |; we get for the potential: 


u = [{/H™ as (79) 
i) 


and for the projections of the attraction: 
0U 81 0U ofl 
sealer a = {Jno seb) Co Baa a Nag (_-} as: 
(S 


| ae [Jaan 2. (=) as. 
(s) 


We generally speak of (79) as the potential of a simple layer. We only take 
into account in this problem the case when C lies outside (S), so that all the 
integrals are proper. Potential (79) now satisfies equation (71), as above. 


§ 9. Supplementary remarks 
on the theory of multiple integrals 


88. Preliminary concepts. We took as our starting point in the treatment 
of multiple integrals the intuitive ideas of area and volume. The present article 
is devoted to the justification of these ideas and to a rigorons discussion of 
the basis of the theory of such integrals. We start by establishing certain con- 
cepts and proving a number of useful theorems regarding sets of points. Our 
treatment is confined to the case of a plane, since all the arguments are easily 
extended to the case of space. 

We take a plane referred to Cartesian axes XY. The e-neighbourhood of the 
point M is defined as the circle with centre M and radius «. We shall consider 
all possible sets of points in the plane, which can consist of either a finite or 
an infinite number of points. Let (P) be a given set of points. The point MW 
is called a limit-point of the set (P) if an infinite set of points of (P) 
belongs to any e-neighbourhood of M. The point Mf may belong to (P), or it 
may not. If all the limit-points of (P) belong to (P), we say that (P) is a closed 
set. M, belonging to (P), is called an interior point of (P) if all the points of 
an e-neighbourhood of M belong to (P). 

For example, let (P) be the set of all points lying inside the square: 0 < 
<ax<1,0<y <1. Every point is now an interior point of the set, and is 
also a limit-point. All the points belonging to the boundaries of the square, 
i.e. its sides, will also be limit-points of the set. Since we have not included 
these latter in (P), the set is not closed. 

An open set or domain is defined as a set, all the points of which are interior 
points. A connected domain is defined as an open set (P), such that any two 
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points of (P) can be joined by a line, all the points of which belong to (P). 
With this definition, the interior points of a square form a connected domain, 
whereas the interior points of two separate squares do not. What we have 
referred to above as simply a domain is sometimes called an open domain. 
The boundary of a domain (P) is defined as the set (1) of points M’ with this 
property: the M’ do not themselves belong to (P), but any e-neighbourhood 
of M’ contains points of (P). Since (P) consists of interior points, we can 
say that an infinite set of points of (P) lies in any e-neighbourhood of M’, 
and we can define the contour (l) of a domain as the set of limit-points 
of (P) which do not belong to (P). It may easily be seen that (1) is a closed set: 
we show that, if N is a limit-point of (1), it belongs to (1). There are points M’ 
of (1) in any e-neighbourhood of N, by the definition of a limit-point, whilst 
N cannot belong to (P) since all the points of (P) are interior points. But there 
are points of (P) in any e-neighbourhood of an M’ (by the definition of bound- 
ary), and hence, there are points of (P) in any ¢-neighbourhood of N, i. N 
in fact belongs to (J). If we include in (P) its boundary (l), a closed set (P) is 
obtained, which is occasionally referred to as a closed domain. If there are points 
of (P) in any e-neighbourhood of a point M, whilst M does not belong to (P), 
there must be points of (2) in any e-neighbourhood of M and it follows, since 
(1) is closed, that M belongs to (1) and therefore to (P). If M belongs to (P), 
it will certainly belong to (P). It follows from what has been said that (P) 
must in fact be a closed set. We remark that after inclusion of the points of 
the boundary (l) in a domain (P), the boundary points can become interior 
points of the new domain (P). If, say, (P) is a square with an internal incision, 
the points of the incision are points of (l), but they become interior points of 
(P) after including (2) in (P). 

We now introduce some concepts referring to any set of points (P) in a 
plane, and not merely to a domain. We define the derived set (P’) of a set (P) 
as the set of all limit-points of (P). The proof that every derived set is closed 
follows exactly the same lines as the proof that (1) is closed. Let (P,) be the 
set of all the points of the plane not belonging to (P); it is usually called the 
complement of (P). The boundary (1) of a set (P) is defined as the set of points 
either belonging to (P) and the derived set of (P,) or to (P,) and the derived set 
of (P), i.e. belonging to (P) and (P}) or to (P’) and (P,). This definition amounts 
to the previous one, as regards the boundary of a domain. Another definition 
of boundary can be given, equivalent to the above. We call M an isolated 
point of a set (P) if there exists an e-neighbourhood of M which contains no 
points of (P) apart from M itself. It may easily be seen that the boundary of 
a set (P) consists of the isolated points of (P) and of the limit-points of (P) 
that are not interior points of (P). It can be shown, as above, that (1) is a closed 
set. We shall be dealing in future chiefly with domains. 

It should be noted that all the above is applicable to sets of points on a 
straight line, which can be taken as the axis OX. What we call an e-neighbour- 
hood of the point « = c now becomes the interval (c — ¢,c + ¢), i.e. the interval 
of length 2e with its centre at the given point. 


89. Basic theorems regarding sets. A set (P) is said to be bounded if all its 
points lie in a bounded part of the plane. This latter can always be taken as 
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a square with sides parallel to the axes. We can therefore say that (P) is bounded 
if all its points belong to such a square. 

THEOREM 1. Every infinite bounded set (P) has at least one limit-point. We 
prove this first for the case when the points of (P) lie on a straight line, say 
on the x axis. Set (P) is infinite by hypothesis, i.e. it contains an infinite num- 
ber of points; also, since (P) is bounded, all its points belong to a finite inter- 
val (a, b). We bisect (a, b). At least one half (a,, 6,) contains an infinite set of 
points of (P). We now bisect (a,, 6,). At least one new half (a,, 6.) contains 
an infinite set of points of (P), and so on. We get the sequence of intervals 


(@,.0,) (Gy Oy) (Gg Ba)a>~ 23 (Gps Op)so os 


each successive member of which is half the previous one, whilst all the (a, b,) 
contain an infinite set of points of (P). We know ([I, 42] that a,, 6, have 
a common limit p. Given any «> 0, the interval (p — «, p + €) contains 
all the (a,, 6,,) as from a certain n, and therefore contains an infinite set of 
points of (P), i. pg is a limit-point of (P), which is what we wanted to 
prove. 

We now prove the theorem for a plane. Since (P) is bounded, all its points 
belong to a square a < x < b,c < y < d, which we shall denote symbolically 
as [a, b; c,d}. We divide the square into quarters. At least one quarter [a,, 6,; 
¢,,d,] contains an infinite set of points of (P). We next divide this quarter 
square into quarters, at least one of which contains an infinite set of points 
of (P), say [a,, b,; c,, d,], and so on. We get two sequences of intervals 


(a, b), (a, b,), (a2, b,),- o4) (Ay bn)s- os 
(c,d), (e,5 dy) (eg). Ge) ,.-4 <5. (6p Undsos a 


in each of which each successive member is half the previous one. Hence, 
a, and b, have a common limit p, whilst c,, d, have limit g. By construction, 
any é-neighbourhood of the point (p, g) contains all the squares [a,, b,; Cn, dy] 
as from a certain n, and therefore contains an infinite set of points of (P), 
i.e. (p, g) is in fact a limit-point of (P). 

We take a sequence of e-neighbourhoods of the point (p, g), with ¢ taking a 
decreasing sequence of values ¢,, €,, ... which tend to zero. Let M, be a point 
belonging to (P) in the e,-neighbourhood of (p, gq). Let M, be a point belong- 
ing to (P) in the e,-neighbourhood of (p,q), differing from M,. Let M, be a 
point of (P) in the e,-neighbourhood, differing from M,, M, and so on. This gives 
us a sequence of points M,, which will tend to the point M(p, q), i.e. the distance 
M, M tends to zero or, what amounts to the same thing, the coordinates 
(Zn, Yn) Of the point M,, tend respectively to the limits p and q. In other words: 
@ sequence of points, tending to a limit, can be chosen from an infinite bounded 
set (P). 

We shall only consider bounded sets in future and shall not specially stipulate 
this. Let (P) and (Q) be two sets, and let us take all the possible distances 
MN between points M of (P) and points N of (Q). We now have set of non- 
negative numbers MN, which must have a strict lower bound 6 [J, 42]. 
The non-negative number 6 is called the distance between sets (P) and (Q). 
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Tueorem II. If (P) and (Q) are two closed sets with no common points, the 
distance 6 between them is positive. 

We use reductio ad absurdum. Let 6 = 0. Sets (P) and (Q) have no common 
points, so that there can be no MN = 0. But it follows from the definition of 
strict lower bound that, for any « > 0, there exists an M of (P) and an N of 
(Q) such that MN <e. We can, therefore, choose a sequence of points M, 
of (P) (n = 1, 2, 3, ...) and N, of (Q), such that M, N,— 0. Two cases may 
be imagined as regards the M,;: either there is an infinity of identical points 
among them, or there is not. In the first case, we retain only the pairs M,, Np, 
in which the identical M,, appear (there will be more than one set, if there are 
several such infinite groups of identical points), and we enumerate the pairs 
by means of integers. In the second case, the infinite bounded set of M,, clearly 
has a limit-point M and, in accordance with the above, we can choose a sub- 
sequence of M,, which tends to M. We retain only the pairs M,, N,, in which 
members of the subsequence appear and enumerate these by means of integers. 
We carry out a similar process in regard to the N,,. We are now left with pairs 
of M,, and N,, such that: (1) M,N, > 0; (2) M, tends to M (or coincides with M 
for all n) and N,, tends to the point N (or coincides with WN for alln). We obtain 
on passing to the limit: MN = 0, ie. M and N coincide. On the other hand, 
M, as the limit-point of M,, belonging to (P), is a limit-point of (P) and, since 
(P) is closed, must belong to (P). Similarly, N must belong to (Q). But M and 
N coincide, i.e. (P) and (Q) have a common point, which contradicts the ori- 
ginal assumption of the theorem. The hypothesis that 6 = 0 is therefore false, 
which proves the theorem. 

We carried out the proof for the case when M,, and N,, do not coincide with 
M and N. If, say, M,, coincides with M for all n, whilst N,, does not coincide 
with N, we have MN, - 0, where M belongs to (P). We again have MN = 0 
in the limit, and the proof remains as before. The case when all the M,, coincide 
with M and all the N, with N clearly contradicts the assumption that (P) 
and (Q) have no common points. 

A repetition of the above proof could be used for the following theorem: 
af (P) and (Q) are closed sets, there is at least one pair of points M of (P) and N 
of (Q) such that MN = 6. 

We introduce one further concept. Let us take all the possible distances 
M’M”, where M’, M” are any two points of a given set (P). The set of non- 
negative numbers M’M” is bounded above, since (P) is bounded, and there- 
fore [I, 42] has a strict upper bound d, which is called the diameter of the set 
(P). If (P) ts closed, it can be shown as above that at least one pair of points 
M’, M” of (P) can be found such that M’M” = d. 

All the above is applicable to three-dimensional space, referred to axes 
XYZ. An e-neighbourhood of a point M must be understood here to mean a 
sphere with centre M and radius e, whilst we must take the cube a < a2 < b, 
c<y<d,e<z< f, instead of the squaarea<x<cb,e<y<d. 

A square must replace an interval on the z axis. 


90. Interior and exterior areas. We take as the basis for the measure of 
area the statement that the area of a square with sides paratlel to the 
axes is equal to the square of the length of side. We take lines parailel 
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to the axes, dissecting the plane into a mesh of equal squares. A closed domain 
consisting of a finite number of squares of the mesh will be called a domain 
of type (a). 

The area of this domain is defined as the sum of the areas of the constituent 
squares. There is an infinite number of ways of drawing lines parallel to the 
axes that will dissect a domain of type (a) into corresponding squares. We shall 
not stop to prove the simple fact that 
the sum of the areas of these squares is 
always the same for a given (a) domain. 
Furthermore, if one or more (a) domains 
with no common interior points lie inside 
an (a) domain (A), the sum of the areas 
of these domains is less than the area 
of (A). In future, square will be under- 
stood to mean the square together with 
its boundary. 

Let (P) be a bounded set of points. 
On dissecting the plane with a mesh of 
equal squares, let (S) be the set of all 
the squares of the mesh, all the points 
of which (including also points of their 


boundaries) are interior points of (P). = [A 
we 
We use the same letter S to denote Bl. aeeea 


the sum of the areas of these squares. SEER SRERE 


Clearly, (S) is a domain of type (a) 
(Fig. 81). Further, let (S +S’) be the Fia. 81 

set of squares of the mesh having points 

in common with (P). Let S+ 8’ de- 

note the sum of the areas of these squares. Evidently, (S + 8’) has the 
same structure as (S), and (S) is part of (S + 8’). The latter set contains, 
apart from squares appearing in (S), the set (S’) of squares having points 
in common with (2). 

On taking all the possible meshes of different squares, wo get an infinite 
set of numbers S. All these numbers will be less than the area of the square, 
inside which the bounded set (P) is situated. The upper bound of the set of S 
as called the interior area of set (P). We denote this by a. Similarly, the set 
of positive numbers (S + 8’) has a strict lower bound, which we call the exterior 
area of (P) and denote by A. Finally, let r denote the length of side of a square 
of the mesh. We prove the following basic theorem (ef. I, 115]: 

THEorem. Ifr— 0,S + aand S + 8S’ + A, i.e. as the mesh grows indefinitely 
finer, S tends to the interior area and S -+ S’ to the exterior area. 

We always have S + S’ > A by the definition of strict lower bound. We have 
to show that, for any given positive ¢ there exists a positive 7 such that S + 
+S’ <A-+ecifr< n. From the definition of strict lower bound, a mesh of 
squares exists such that the corresponding sum S -++ S’, which we denote as 
S, + 8’, is less than A + ¢, ie. Sy +S’ <A + e. Let r, denote the length 
of side of a square of this mesh. The boundary of (S + 8 ’) consists of a finite 
number of lines parallel to the axes. We can border (S, + S’) by squares of 
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side r,/n, where n is a positive integer, so as to obtain an (a) domain S,formed 
by squares of side r,/n which contains (S, + 8’) strictly inside itself. If we 
make n sufficiently large, the area S, of domain (8,) will differ by as little as 
required from S, + S’, so that we can write S, < A+ e. 

Let (l,) be the boundary of (S,) and (1) the boundary of (P). The closed 
sets (J,) and (1) have no common points and the distance 6 between the sets 
will be positive. If we take ¢ < 6//2, all the squares of the mesh having points 
in common with (P) will cleurly lie inside (S,), and hence, S + 8S’ <S,<A+e 
for r > 6/72. We can therefore take the above 7 as equal to 6//2, and we have 
proved that S + S’- A as r-— 0. The proof that S~+ a as r— 0 is exactly 
similar. 

Cornotuary. (S) is part of (S + 8’), and therefore S < S + 8’. We get 
a< Aasr-— 0, ie. the interior area is not greater than the exterior area. 

If (P) has no interior points, S = 0 for any mesh of squares and the interior 
area, is zero. If there are interior points, an e-neighbourhood of an interior 
point of (P) will contain a square with sides parallel to the axes, all the points 
of which are interior points of (P). We shall have S > 0 for the corresponding 
mesh, so that the interior area of (P) will be greater than zero. 

If the exterior area of (P) is zero, the interior area will certainly likewise 
be zero, and it follows that (P) has no interior points in this case. Sets with 
zero exterior area will be of considerable importance to us later. It follows 
from the above that these are the sets (P) for which the sum of the areas of 
the squares of the (closed) meshes having points in common with (P) tends to 
zero as r—» 0. 

It can be shown that closed curves exist which do not cut themselves and 
which have the parametric equations x = g(t), y = p(t), where g(t) and y(t) 
are continuous functions, whilst their exterior areas are greater than zero. These 
curves are the boundaries of connected domains, as may be shown, and interior 
areas are less than exterior areas in such domains. 


91. Measurable sets. A set (P) is said to be measurable if a = A, i.e. if its 
interior and exterior areas are equal. The common value of a and A is called 
the area of set (P). We notice that, if the exterior area is zero (A = 0), a = 0, 
as we saw above, i.e. the set here is measurable and its area is zero. Conversely, 
if a set is measurable and its area is zero, it is obvious that A = 0. 

The necessary and sufficient condition for a set to be measurable is evidently 
that S and S + S’ have the same limit as r + 0, in other words, that S’ — 0 
as r > 0. This means that, given any positive ¢, there exists a positive 7 such 
that S’ < ce if r < 7». 

If the boundary (1) of (P) has zero area, S’ + 0 asr — 0, since all the (closed) 
constituent squares of S’ have points in common with (1). The converse is also 
true, ie. if S’—> 0 as r— O, the area of (1) is zero. The proof is as follows. 
Squares of any mesh that have points in common with (/) can only be absent 
from (S’) in the case when their only common points with (1) are on their bound- 
aries, since if points of (1) lay inside a square, points of (P) would also lie inside, 
ie. the square would belong to (S’). Squares of this sort — having points in 
common with (1) only on their boundaries, and neither containing points of 
(P) nor belonging to (S’) — ean in fact exist (there is a finite number of such 
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squares), though there must be points of (P) in at least one of the eight squares 
that border such a square. If we add to all the squares that belong to (8’) all 
the squares that border on them, we must obtain all the squares without excep- 
tion having points in common with (1). The area of all the squares thus obtained 
is not greater than 9S’, and, since S’ > 0 by hypothesis, as r — 0, we can say 
that the exterior area of (2) is zero, i.e. simply, the area of (1) is zero. We get the 
following important theorem from the above. 

Turorem. A necessary and sufficient condition for a set (P) to be measurable 
is that the area of its boundary (1) 18 zero, i.e. tt 1s necessary and sufficient for the 
sum of the areas of the squares of the mesh that have points in common with (1) 
to tend to zero as r—> 0. 

Remark. This theorem can be re-stated as follows by using the theorems of 
{90}: the necessary and sufficient condition for (P) to be measurable is that, for 
any given positive e, there exists a mesh of squares such that the sum of areas of 
squares of the mesh with points in common with (1) is lesa than e. 

If the exterior area A = 0 for a given set, we have all the more A = 0 for 
part of the set, i.e. any part of a set with zero area also has zero area. 

We note a further property of sets of zero area. By using the above method 
of surrounding a square with its neighbouring squares, it can easily be shown 
that, for any given positive e, a set with zero area can strictly enclose an (a) 
domain of area less than e. 

We now consider domains, instead of sets in general. 

Let a measurable domain (P) be divided into two parts (P,) and (P,) with 
the aid of a set (of lines) (A), the exterior area of which is zero. This means 
that interior points of (P,) and (P,) are interior points of (P), not belonging 
to (A). 

It follows from the above that (P,) and (P,) are measurable, whilst the sum of 
their areas is equal to the area of (P). The same is true when (P) is divided into 
any finite number of domains. Conversely, if we combine into one set any finite 
number of measurable closed domains (or sets) (P;,) with no common interior 
points, the new set (P) is measurable, and its area is equal to the sum of the 
areas of the original sets. Points on the boundaries of the (P;,) may become 
interior points of the total set. If a measurable domain (set) (Q,) is part of a 
measurable domain (set) (Q.), ic. if every point of (Q,) belong to (Q,), the area 
of (Q,) cannot exceed that of (Q,). All this follows from the above definitions 
and theorems. 

We shall in future take it for granted that the sub-division of a measurable 
set is carried out with the aid of a set of points with zero exterior area. 

A simple example may be given of a curve (A) with zero exterior area, i.e. 
such that the sum of the areas of squares of the mesh having points in common 
with (A) tends to zero along with r; at the same time, we take (A) to have the 
explicit equation y = 9(x), where x varies in a finite interval (a, b) and ¢(x) 
is continuous in this interval. By uniform continuity, for any given positive 
é there exists a 6 such that | y(x”) — o(x’) |< ¢/3(b—a) if x’, 2” belong to 
(a, b) and | x” — a’| < 6[I, 43]. We choose r less than 6 and less than ¢/3(b — a). 
We construct the mesh by dissecting (a,b) with the points a = 2, <a, < 
<% <<... <%p_1 <2, = 6, where the lengths (x, — 2,_,) are all equal to 
r except for the extreme dissections, (x, — a) and (b — x,_,) being possibly less 
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than r (Fig. 82). We consider the squares of the mesh lying in the band between 
L = Xp, and x = a, Since x, — x,_, < 6, it can be asserted that the difference 
®, between the greatest and least values of (x7) in the interval (#,_,, x,) (ie. 
the oscillation of g(x) in the interval) is less than «/3(6 — a). The square with a 
point in common with the lowest point of y=¢(x) can go at the most a distance r 
lower (the length of side of the square), whilst the square with a point in common 
with the highest point of the curve can go higher by r at the most. The sum of 
the heights of the squares that have points in common with (A) and that lie in 
the band 2 = xy,” = 2x, is thus less than 
¢/3(b — a) + 2r, or less than ¢/(b — a), since 
r < ¢/3(b — a), whilst the sum of their areas 
is less than e(x,_, — xy_,)/(6 — a). We sce, 
on summing from k = 1 to k = n, that the 
sum of the areas of the squares with points 
in common with (A) is less than ¢, and it 
follows, since « is arbitrary, that the exterior 
area of (A) is zero. The proof is the same, 
that a curve with explicit equation x = y(y), 
where y(y) is continuous in a finite interval, 
also has zero exterior area. A simple curve 
is defined as one which has an equation 
y = p(x) or x = yy), where p(x) or p(y) is 
Fie. 82 continuous in the corresponding finite inter- 
val of variation of the independent variable. 
It follows from the above that the exterior area of a simple curve is zero. 
Hence follows a sufficient test as to whether a domain is measurable. 

THEOREM. If the boundary of a domain (or set) (P) is a semple curve, (P) 
i3 measurable. 

It follows from the above discussion that, if we divide a measurable domain 
into a finite number of domains by means of a simple curve (or, what amounts 
to the same thing, a finite number of simple curves), each new domain is also 
measurable, and the sum of the areas of these is equal to the area of the original 
domain. It must be remembered that what has been said is applicable to the 
division of any measurable set into a finite number of measurable parts. 


6 
It is easily shown that the definite integral 5 g(x) dx gives the area, in the 


a 
above sense of the word, of the domain bounded by the curve y = 9(x), the x 
axis, and the straight lines =a, 2 = b, it being assumed that (x) > 0. 


92. Independence on the choice of axes. The definition of (interior and 
exterior) area is closely bound up with the choice of axes, inasmuch as our 
measurements were made with a mesh of squares with sides parallel to the axes. 
Parallel displacement of the axes evidently plays no part in the measurements, 
but rotation of the axes about the origin makes a fundamental difference, since 
(P) now has to be covered with a different mesh of squares. Instead of turning 
the axes counter-clockwise by an angle g, we can keep them fixed and rotate (P) 
by an angle (—q) about the origin. It is evident from this that the independence 
of the area on the choice of axes amounts to the area being unchanged on 
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displacement of (P) as a whole over the plane. The case of paralle] displacements 
is obvious, but that of rotation about the origin requires proof. 

We can prove the following theorem, analogous to that of [90]. 

THEOREM I. Let the complete plane be divided into measurable domains (A,) 
with diameters not greater than a number d and such that any bounded part of 
the plane has points in common with only a finite number of these domains. Let 
x denote the sum of the areas of those domains, every point of which, including 
the boundary points, is an interior point of (P); also, let X£ + 2’ denote the sum 
of the areas of domains with at least one point in common with (P). Then if d > 0, 
2 tends to the interior area of (P), whilst X +- 2” tends to the exterior area of (P). 

The implication of this theorem is that, in evaluating the exterior and interior 
areas, we can use any mesh of measurable domains, provided d — 0, instead 
of a mesh of squares with sides parallel to the axes. 

We note that the boundary of a square, however disposed relatively to the 
axes, is a simple curve, and any square is therefore a measurable domain. The 
above theorem, which we shall only use in the case when the squares of our 
mesh are equal, has the direct consequence that the area of a domain may be 
measured by using say a mesh of squares with sides not parallel to the axes, 
provided the side tends to zero. But here we need to know the value of the 
area of a square with sides not parallel to the axes; that this area is equal to 
the square of the length of side is still not explicit, strictly speaking, since our 
basic theorem on the measurement of area assumed a square with sides parallel 
to the axes. If we can prove that the area of any square is equal to the square 
of the side, we can assert, by the above, that measurability and area are both 
independent of the choice of direction of the axes, and that an area is unaffected 
by a rotation. 

All this leads us to proving Theorem IT. 

THEOREM II. The area of a square with sides parallel to the axes is unchanged 
on rotation about the origin. We first of all recall that the boundary of any square 
is a simple curve, so that any square is a measurable domain. Let (g) be the 
initial square, with side r, and let (g,) be the square obtained by rotation. 
We use the letters without brackets to denote the corresponding areas and let 
¢,/¢= 8. The ratio g,/q will be the same for a givenrotation of the axes for all 
squares of side 7, since we can make any parallel square of side r coincide 
with (q) by a parallel shift of the axes, which does not affect area. We now 
carry out atransformation of similitude on the plane, with centre at the origin, 
in which the length of any radius vector from the originis multiplied by some 
positive number k. The transformation amounts to shifting a point with 
coordinates (z, y) to the point (kz, ky) [3]. All dimensions of length will be 
multiplied by k. Every square with sides parallel to the axes becomes a similar 
square with k times the length of side. It follows that an (interior or exterior) 
area is multiplied by k?. Let (q’), (qj) denote the squares obtained by the trans- 
formation of similitude from (q), (q,) respectively. Obviously, (g;) is found from 
(q’) by the same rotation as that giving (q,) from (q). But gj = k* q, and q’ = k* 
q, 80 that q/y’ = 8. Now we can transform the square (q) into a square with 
any length of side by a suitable choice of &. Hence we see that the ratio 
4.,/¢ = @ is the same for all initial squares (q) for a given rotation of the plane. 
We now prove that ¢ = 1. We take thecircle x? + y? < 1 with centre at the 
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origin and unit radius, covered with a mesh of squares with sides parallel to 
the axes. This circle is clearly a measurable domain. 

The area of a square is multiplied by ¢ on rotation about the origin, and by 
the definition of area and the theorem proved above, the area of the circle 
must also be multiplied by s. But the circle is unaffected by rotation, so that 
its area must be unchanged, i.e. ¢ = 1, which proves our theorem. 


93. The case of any number of dimensions. The entire theory of areas can 
be carried over to the case of three-dimensional space, giving us interior aud 
exterior volumes and measurable three-dimensional domains or sets. Cubes 
perform the role of squares. 

We can construct an analogous theory of the measurement of “‘area’’, or 
theory of measure, for any n-dimensional space. A point becomes the set of 


m real numbers (2%, %,,...,%,), arranged in a definite order. The distance 
between two points (2,, %,, ..., %,) and (Y,, Y2, ..-, Yn) is given by the expres- 
sion: 

“A 

s=1 : 
A sphere with centre (a,,a@,,...,@,) and radius @ is defined as the system 
of points (21, %2, ...,2%p,) whose coordinates satisfy the inequality 


by (X; — As)? < Q?. 


& 
It 
o 


Finally, a cube with edge r is defined as the system of points whose coordinates 
satisfy the inequalities a, << 2, < b, (s = 1, 2,...,n), where b, —a,=r. We 
call 7” the m: sure of the cube. These definitions together enable us to re-state 
allthe abovet eory for n-dimensional space and establish the concepts of interior 
and exterior ieasure of a domain in general, as also to speak of a domain 
(or set) being measurable. All the theorems proved are valid for n-dimensional 
space. A parvilel shift is now given by x, = 2, +a, (¢ = 1, 2,...,”), whilst 
rotation about the origin is expressed by a linear transformation, in which 
the distances of points from the origin remain unchanged. A more detailed 
treatment of these transformations will be found in Volume ITI. 

We used the idea of a step-line, i.e. a line composed of a finite number of 
pieces of straight lines, in defining a connected domain. A straight line in n- 
dimensional space is defined as 4 line (i.e. a set of points) having the parametric 
equations 2, = ¢,{t), where the 9¢,(t) are first degree polynomials. A domain 
in n-dimensional space is exemplified by the set of interior points of a sphere 
or a cube. Such a domain is usually defined by certain inequalities which the 
coordinates of its points must satisfy. We remark that, with n = 1, i.e. on 
a straight line, a connected domain must mean the set of interior points of 
a certain interval. What we have said about simple curves is easily generalized 
for » dimensions. In particular, if z = 9(z, y) is the explicit equation of a given 
surface in three-dimensional space, where ¢(2, y) is continuous in some bounded 
closed domain of the XY plane, the surface is a measurable set and its measure 
is zero. The further concept of a simple surface is easily built up after the 
manner of [91], and any domain bounded by a simple surface will be measurable. 
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94. Darboux’s theorem. Having established the concept of area, we turn 
to the theory of double integrals. All our discussion will equally apply to triple 
integrals, and will be arranged along the same lines as used for ordinary integrals 
in Volume J; detailed arguments will be omitted when precisely analogous 
to those of Volume I. 

Let (g) be a measurable domain in the plane and let f(N) be a bounded 
function, defined at all points of the closed domain (¢). We divide (co) into a 
finite number of measurable domains (o,) (k = 1,2, ...,”) and let o and 
a, denote as usual the corresponding areas, so that og = 0, + 0,-+ ... + oO. 
We take the diameter of any (0;) to be less than some number d and let Ny, 
be any point belonging to the closed domain (0;,). 

We form the sum of products: 


> FN) oe (1) 
k= 


The type of function f (N) for which this sum has a definite limit as d+ 0 will 
be discussed later. Let M, and m, be the strict upper and lower bounds of 
Ff (N) in the closed (o;). As well as the sum (1), we form: 


n 
S= D' My o% (2) 
k=1 
nt 
&= > Mp Ce (3) 
We have, as in [I, 115]: 
n 
8< DN) <8, (4) 
k=1 


and we can say that, for any dissection of (a), S and 2 lie between the bounds 
mo and Mo, where M and m are the strict upper and lower bounds of f(N) 
in the closed (gc). 

We now consider S in more detail, and assume that f(N) is always positive. 
Let three measurable domains (o(!)), (of), (of) with no common interior 
points lie inside (o;), and let the strict upper bounds of f(N) in the new domains 
be respectively M{), MP), MP). Since ML), MP, ME) < M,, of) 4 of) + 
+ 08) < o,, and all f(N) are positive, we can write: 


MWY oD + MW o® + Mi) a) < M,0,. (6) 


Let ZL be the strict lower bound of all possible values of S. We prove that 
S—+ Las d-+ 0. It is sufficient to show that, for any positive e, there exists 
a positive 7 such that S < LZ + « provided d < 7. By definition of L, there 
exists a fully defined rule (I) for dissection of (a) into (a;) such that the value 
of S thus obtained, say S’, is less than L + e/2. Let (A,) be the closed set of 
points consisting of points of the boundary of (a) and of the boundaries of all 
the (a,). The area of (A,) is zero by the definition of measurability, and we 
can enclose (A,) strictly inside a finite number of squares, the sum of the areas 
of which is Jess that ¢/2M. Let (1,) be the boundary of the closed domain (Q,) 
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formed by these squares. Let 6 be the positive distance between the closed 
sets (A,) and (/,), which have no common points. We show that it is sufficient 
to take n= 6/2. Let us take d< 6/2 for the dissection of (c). We divide the 
sub-domains obtained into two classes: those that have no common points with 
(A,) go into the first class, and the remainder go into the second. Let us call 
sub-domains of the first class (¢,), and of the second class (7,,). The sum S is 
now divided into two sums: S = S, + S,, where 


S= Faq; S2= Smt 
and y, and »,, are the strict upper bounds of f(N) in the closed (g;) and (tm) 
respectively. 

Every (@;) lies inside a certain (0;) of the first rule (I) for dissection of (a), 
and by (5), the sum of the terms of S, for which (a;) lies inside (0;) is not greater 
than M;, o;, so that S,< S’, ie. since S’ <LI + e/2, we have S, <LZ + ¢/2. 
As regards S,, the (t,,) have points in common with (4,) and their diameters 
are less than 6/2; hence, they all lie inside the squares forming (Q,). It follows 
that X7,,, cannot exceed the sum of the areas of these squares, i.e. 2t, < &/2M. 
We have »,, < M, so that 


€ é€ 
Sr= 2m tm S Moar = 


The required inequality S <L-+e for d <7 follows from S, <L-+ e/2 
and S, <«/2. Our assertion that S— LD is proved for positive functions. 
We see that it is true for any bounded function by repeating the argument 
of [I, 115]. Similarly, we can show that s— las d-+ 0, where / is the strict 
upper bound of s. This gives us the following theorem. 

DarsBoux’s THEOREM. On indefinite decrease of the greatest of the diameters of 
the sub-domains (o;), the sums s and S tend to definite limits 1 and L, where l< L. 

The whole of the above discussion is applicable word for word to the case 
when (g) and (o,) are any measurable sets. Darboux’s theorem remains valid. 


95. Integrable functions. We call f/(N) an integrable function over (oe) if 
the sum 


Ps HN x) o% (6) 


has a definite limit as the greatest of the diameters d of the sub-domains (sub- 
sets) (9,) tends to zero. The limit is called the double integral of f(N) over the 


domain (set) (a): 
n 
Sf KN) do=lim Y Ny) oy 
(2) k=1 
It can be shown, as in [I, 116], that the necessary and sufficient condition for 
f(N) to be integrable is that the limits | and L of the sums s and S coincide, i.e. 
that the difference between the sums: 


n 
» (My — m) ox (7) 


tends to zero as d > 0. The common limit of s and S is the value of the integral. 
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If f(N) = 1, (6) is always equal to the area o of the domain (set) (¢), i.e. 


f§do=o. 


(7) 


We also note that, by Darboux’s theorem, the above condition for integrability 
can be re-stated as: for any given positive e there exists a dissection of (a) into 
sub-domains such that expression (7) is less than e. Use of the condition for inte- 
grability reveals certain classes of integrable functions. 

1. If f(N) is continuous in a closed domain (set) (0), it 1s integrable. The proof 
is the same as in [I, 116]. 

2. Now let f(N) have points of discontinuity, whilst being bounded as before, 
in the closed domain (co). If we assume that the area of the set (R,) of points 
of discontinuity is zero, we can show that f(N) is integrable. 

We first let (7) be a square with sides parallel to the axes and we let it be 
dissected into squares; the case of any measurable domain will be considered 
in the next section. Let « be a given positive number; (a) can be divided into 
equal squares in such a way that every point of (R,) lies strictly inside an 
(a) type domain, the area of which is less than ¢/24, where « = M — m (ef. 
91]. We have uniform continuity of f(N) in the remaining closed (a) domain, 
since this contains no points of (R,). Let these (a) domains be (HZ) and (fF). 
Since f(N) is uniformly continuous in the closed domain (F), this can be dis- 
sected into as small sub-domains as required, such that the sum of the terms of 
(7) which relate to these is less than ¢/2. On taking into account that M, 
—m< M—m= pz, and that the area of (Z) < ¢/2u, we can see that the 
terms of (7) relating to (Z), which cannot be sub-divided, is less than e/2; 
hence, the whole of (7) is less than ¢, so that f(N) is integrable. 

It follows that, if the set of points of discontinuity of a bounded function f(N) 
has zero area, f(N) ts integrable. This condition is certainly satisfied if f(N) has 
a finite number of points of discontinuity or if the points of discontinuity lie on 
a finite number of simple curves. 


96. Properties of integrable functions. We briefly indicate the properties of 
integrable functions, corresponding to [I, 117] for single integrals. 

I. If f(N) ts integrable in a measurable domain (a) and we change the value of 
S(N) at a set of points (R,) of zero area whilst preserving the boundedness of the 
function, the new function is also integrable and the value of the integral remains 
unchanged. 

The proof is much the same as at the end of the previous article when (c) 
is a square with sides parallel to the axes. The (a) domains (EZ) and (F) are 
distinguished as before. The value of f(NV) is unchanged in (F), and since f(N) 
is integrable, the terms of (7) relating to (Z’) have a sum less than ¢/2 for a 
sufficiently fine dissection of (#). The terms relating to(H) are less than e/2 
by the smallness of the area of (£), and hence follows the integrability of the 
new function, as above. Further, the set (R,) has no interior points, and there 
is a point N;, in each of the (o,) acquired by dissection of (¢) at which the 
value of f(N) is unchanged. We see by using these points in forming the sum (6) 
that the value of the integral is unchanged. 


292 MULTIPLE AND LINE INTEGRALS [97 


II. If f(.N) 18 integrable in a measurable domain (a) and the domain is divided 


into a finite number of measurable domains (0,), (02), .»+) (On), f(N) will be integrable 
an each of the (o,) and the integral over (a) is equal to the sum of the integrals over 
the (O%). 


We dissect (¢) by subdividing the (a,). The sum (7), consisting of non- 
negative terms, will tend to zero by the integrability of f(N). The sum of the 
terms relating to each particular (¢;) will all the more tend to zero, i.e. f(N) 
is integrable over (o;). The second part of the statement follows directly, if 
passage to the limit in sum (6) is carried out for each summation relating to 
each particular (o,). The converse is obviously also true: integrability over the 
(ox) implies integrability over (0). The other properties of integrals given in 
{I, 117] also remain valid; these relate to the removal of a constant factor 
outside the integral sign, to the integrability of the sum, product and quotient 
of integrable functions, as also of the absolute value of an integrable function. 
The proof of the mean value theorem follows the same lines as in [I, 95}. 

We next turn to the proof of the second condition for integrability [95] 
and of the first property of the present section for the case of any measurable 
domain (a). Let the bounded function {(N) be given in this domain and on its 
boundary, the set (R,) of points of discontinuity of the function having zero 
area. We draw a square (Q) with sides parallel to the axes and with (0) lying 
strictly inside, and we take a new function f,(N), defined as follows in (Q): 
fi(N) = f(N) in the closed (¢) and f,(N) = 0 elsewhere. The points of (Q) belong- 
ing neither to its boundary nor to the closed (a) can easily be seen to form an 
open set (domain), say (7,). The boundary points of (0,) belong to the boundary 
(1) of (¢) and to the boundary of (Q). Since (a) is measurable, the area of (1) 
is zero and the same can be said of the area of the boundary of (Q). 

Hence the boundary of (¢,) also has zero area, i.e. (7,) is measurable. The 
points of discontinuity of f,(N) in (Q) are the points of (R,) and also, possibly, 
points on (1). The area of the set of points of discontinuity of f,(N) in (Q) is 
zero in either case, so that f,(N) is integrable in the square (Q) [95], in other 
words, it is integrable over (a) and (d,). 

But f,(N) = f(N) in the closed (c), so that f(N) is integrable over (7), which 
it was required to prove. The proof of the first property of integrable functions, 
carried out above for a square, may be carried out on similar lines for f(N) 
and any measurable (a). 

We return to f,(N), which is zero at interior points of (c,), so that its integral 
over (0,) is zero, whence: 


(SAN) do = f § ,(N) do. 
) (2) 


It may be remarked that, since the boundary (l) of the measurable (a) has zero 
area, the value of the bounded f(N) on (I) does not affect the value of the 
integral. 


97. Evaluation of double integrals. We now establish the formula for reducing 
a double integral to two quadratures. We first take the case of a rectangle (FR) 


with sides: 
t=a; c=b; y=o; y=d, (8) 
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parallel to the axes. We let f(N) = f(z, y) be integrable over (R), i.e. there 


exists 
§S HN) do =f § f(x,y) dr dy. (9) 
(R) (R) 


We further suppose the existence, for every 2 of the interval (a, b), of 


d 
F(z) =§ f(x,y) dy, (a@<a<b) (10) 


c 
and of the iterated integral: 
b b oad 
§ F(x) da=f[ f f(a, y) dy] dz. (11) 


a aq@oie 
We dissect (R) by sub-dividing the intervals with the points 
O=% <8, < Uy <...< ayy <a, b 
C= Yo < Ya < 2 <+-+< Ym < Ym = 4 


and we let (#;,) denote the sub-rectangle of the dissection, bounded by: « = 2;, 
© = ity, Y = Yes Y = Yrs Also, let mj, and M,, denote the strict lower and 
upper bounds of f(z, y) in the closed (Rj), and let Ax; = x4, — 2; Ayp = 
= Yr+1 — Ya. On integrating the inequality 


min < fe. y)< Mi (ey) from (Rix)] 
over the interval y, < y < y;,4;, we get: 


Ykqt 
mix dy, < § f(x,y) dy < Mi Ay, (ti <2 < 2441), 
YE 
where (Yx; Yx4,) is part of (c, d) and the integral exists since (10) exists {I, 117]. 
We obtain on adding these inequalities: 


m—l 


. mi Ayy < § f(x,y) dy < 2, Miz yg. 


We integrate over the interval (x; ;4,): 


m—-lI 


m 
DM, Ay, Ax; < 3 tf Hey) )dyjda< 3) Mi, Ay, 4x;; 


s x =o 
the integral just written exists, since (11) exists. We sum these latter inequalities 
over 7: 


-1 m-1 n~-1l m-1 

2 om AK Ae < j [ j f(w, y) dy} de < 2 =, Min Ate At 

i=0 
On noticing that dy, 4x; is the area of (Rj), we can say that the extreme terms 
of the inequality tend to integral (9) as the sub-rectangles diminish indefinitely, 
which proves the required formula: 


bod 
s J Ka, y) da dy = f [ Sfx, y) dy) da, (12) 
(R 


a c 
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i.e. of double integral (9) and iterated integral (11) exist, (12) is valid and the 
integrals are equal. 

We remark that the existence of integral (11) presupposes the existence 
of (10). If f(V) is continuous in the closed rectangle (R), (9) and (10) clearly 
exist ((95] and [I, 116]). With this, as we saw in [80], (10) is a continuous func- 
tion of z, so that (11) also exists. We now consider a domain (¢), bounded by 
the curves y = 9,(x), y = 9,(z), and by the lines « = a, x = 6 (Fig. 83). We 

assume the existence of the double integral 


SS #N)do= SS fe,y)dady, (13) 
(co) (9) 
of the single integral 
1(x) 
F(a) = $ f(w,y) dy (14) 
(x) 
and of the iterated integral 


b 6 9, (x) 
§ F(z)de=S[ J f(e,y)dy]dex. (15) 


a(x) 


Let (R) be the rectangle formed by the 
lines (8), where c, d are chosen such that 
c> 9,(x), d> v(x) for all x of (a, b), ie. (0) 
forms part of (R). We define the function 
f(N) =f,(z, y) in (R), equal to f(N) at points of (a) and zero throughout 
the remainder of (R). The curves y = 9,(x), y = 9,(#) divide (R) into three 
parts: (0), and domains (I) and (II), lying below and above (9) (Fig. 83). We 
have f,(N) integrable in (a), since it coincides there with f(N), and integrable 
in (I) and (II), since it is zero at interior points of these domains. 
Hence f,(N) is integrable in (R) [$6] and 


Fie. 83 


Sf AQ) do =f f 4) do. (16) 
(R) (2) 
Similarly, for every x of (a, 6), we have the existence of 
d %3(x) 
F(2)=ShA(zy)dy= § fw, y) dy (17) 
¢ 9x) 


and of integral (15). 
It follows that (12) is valid for f,(N), and by (16) and (17), the reduction of a 
double integral over (cg) to an iterated integral is obtained from (12) as: 
b 9, (x) 

§§ fe y)dedye SE § f(x,y) dy]de. (18) 

() a 9,(x) 
We assumed the existence of integrals (13), (14) and (15) for this argument. If 
f(x, y) is integrable in the closed domain (¢), integrals (13) and (14) exist, as 
above. Moreover, by [80], (14) defines a continuous function in x, and therefore 
(15) also exists. The formula for reducing a triple to an iterated integral, the 
latter consisting of three quadratures [58], can be proved in the same sort of way. 
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98. n-tuple integrals. All the remarks of [94] and [95] can be carried over 
directly to the case of n dimensional space, leading to the concept of the integral 
of a bounded function over a bounded measurable domain in n dimensions, as 
well as to the condition for integrability given above and to the usual properties 
of integrals. A formula exists, similar to that of [97], for reducing an n-tuple 
integral to an iterated integral, made up of n quadratures. The formula can be 
proved by induction, m being varied by unity. The limits of the multiple integral 
are obtained from the inequalities that define the domain of integration. Let 
S(N) = f(x1, %,, .-., 2) be continuous in a closed measurable domain (P,,) inn 
dimensions, interior points of the domain being defined by the conditions: 
The points (a, %, ..., %,_,) are interior points of a certain measurable domain 
Q,—1 Of (n — 1)-dimensional space, and the x, satisfy the inequalities 


P1 (Ly) Vere ey Byy) Ky < Pe (Wy, Lay. - +, Vy-1)s 


where 9, (x, %, .-+,%p—1) and 9,(x,, %,, ...,%p,_,) are continuous functions in 
Qn—1- The n-tuple integral is now given by a quadrature with respect to 2, and 
an (n — 1)-tuple integral over (Q,_,): 


GS 60S Heys Ga). «25 Rpq) da. . dey = 
(Pr) 


Pa(X15--6)Xn—1) 
=JSl SE i) f(x1,..+, pq) day] da,...datyy- (19) 
(Qn—1)— PrlXty.0sXn—r) 


The generalization to n dimensions of a plane rectangle with sides parallel to 
the axes is the prismatoid (R,), defined by: 


Q,<% <3; A, 2%,< 055...3 Og < By < by. (20) 


Integration over this prismatoid reduces to an iterated integral in which all the 
limits are constant: 


b, On On : 
G5... S May... aq) dry... day == f day... [data J fais. css aq) day 
(Rx) ay an—1 an 


where the order of the integrations can be varied arbitrarily, provided the limits 
remain unchanged. 

The formula for change of variables in an n-tuple integral may be mentioned 
for the benefit of readers familiar with determinants. Let the variables 


(a, %, ..., 2) be replaced by new variables (x}, Xi, +++) %y), where 


L; = Of (Li, ©3,...,2n) (4 =1,2,...,n). (21) 
We now bring in the functional determinant of system (21): 
OP, OP, Oy, 
Oxi 0x5,’ Oxy 
09, O72 07, 
D=| Ovi’ 025°°°"’ Oxp |. (22) 
O9n 9p O9n 


Oxy ’ 005°"? Oa, 
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The formula for change of variables runs 
S$... 9 fdx,...da,=f[...SfD| da... dxf, (23) 
(Pn) (P’n) 


where the inequalities defining the new domain of integration (P;,) are obtained 
from those defining (P,,) by replacing the x; appearing there by expressions (21). 
The conditions for (23) to be applicable are the same as laid down for double 
integrals in [77]. Improper n-tuple integrals are defined in the same way as 
improper double and triple integrals [86]. We now turn to some examples. 


99. Examples. 1. A tetrahedron in n-dimensional space, bounded by the 
hyperplanes 


©, =0; x, =0;...; 2, =0; 4, ++2,+...+2,=a (a>0), 
s defined by the inequalities: 
2, >0; 2, >0;...3; ty >0; 2, -+- a+... f+ Ay <a. (24) 


With n = 3, an ordinary tetrahedron is obtained, bounded by the coordinate 
planes and by the plane x + y + z =a. We introduce new variables by put- 
ting: 


a(x, +...+ ap) 
a=2,+2,4+...+ 2,3 wg == 
1 = yf Tyee Ly} a oo aoe 
pe a(x, +... + 2) se es aX, 
Let... + By Tp-1 + Lp 


whence it follows that 
Lyf... f ey = Uf; aay... + By) = Vf 25; 
a*(x, +... +a,_) = 2] 22 033...5 a" ae, = w] 2y...0n. 


Conversely, the old variables are given in terms of the new by the expressions 


, a, - 4 , 
_ *1(4— 22) , ees xjxg(a— 23) | - 
1 a , 2 a? 2° 2 
, ’ as t e la , , 
_ &12Q...%n-1 (a Zp) , _ © 22...2p 
ey-1 > oe ee vy = ec ee 


It follows at once from these formulae that tetrahedron (24) can be replaced 
by the n-dimensional cube: 


O<aj<a;0< a3 <a;...;0<an <a. (25) 


2. We find the measure (volume) of the n-dimensional sphere with centre 
at the origin and radius r, defined by 


ei+ao?t+...ta4<rk (26) 


If a transformation of similitude is carried out with coefficient k, the volume 
of a cube is multiplied by k", and the radius of a sphere by k. It follows at once 
from this that the required measure v, is a function of r only, of the form 


Vy, = Onn", (27) 
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where C,, is a numerical constant, different for different n. If sphere (26) is 
cut by a constant x, plane, it is clear from (26) that an (n — 1)-dimensional 
sphere is obtained, the square of the radius of which is equal to (r?—2?). The 
volume of the new sphere will be C,_,(r? — a2 )("— ala by (27). The part of the 
n-dimensional sphere lying between the planes x, and a, + dz, will have a 
volume C),_,(7? — a2y—via dz,, whence we have the following expression 
for v,: 

n-l 


2 


dx, 


+r 
m= Cp r= Coy i) (r? — 23) 
—r 


or, on substituting x, = rcosg, we have the following relationship between 
C,, and C,,_;: 

a 

2 


Cn = Cra § sin" p dp = 2C n-1 i) sin” 9 dg, (28) 
0 0 


where, as we know from [{I, 100], 


eUeer ise, Is pe een Gy. 


con and 
SD OS in oad 2 


eis 


% 


2 
en __ (n—1) (n — 3)...2 
[sin gdg = arrears for odd n, 
0 


On replacing n by (n — 1) in (28), we get: 
od 


2 
On-1 = 2Cp-2 § sin"! 9 do. 
) 


It follows from the equations written that, for any integral n: 
Ch =Cn-2 — - (29) 
But we know that C, = 2, C; = 42/3. Hence we have from (29): 


(2n?” 
= nn — 2)...2. for even n, 
5241) 5(n-1) 
On =-———,—,- for odd n. 


CHAPTER IV 


VECTOR ANALYSIS AND FIELD THEORY 


§ 10. Basic vector algebra 


100. Addition and subtraction of vectors. The present chapter is 
mainly concerned with vector analysis. Since a number of specialized 
treatises are now available on the subject, we shall confine ourselves 
to the broad outlines, including only details directly connected with 
the previous matter and essential for our treatment of the founda- 
tions of mathematical physics. 

We encounter two types of magnitude, scalars and vectors, when 
studying physical phenomena. 

A scalar is a magnitude which, for a given choice of unit, is fully 
characterized by the number measuring it. 

For instance, the temperature at any point of a heated body in 
space is characterized by adefinite number, and we can, therefore, say 
that temperature is a scalar. Density, energy and potential are further 
examples of scalars. 

Velocity may be taken as an example of a vector. To characterize 
a velocity, we need to know its direction as well as the number meas- 
uring its magnitude. In other words, we need to construct a vector: 
a straight line whose length is equal to the magnitude of the velocity 
on a given scale and the direction of which coincides with the direction 
of the velocity. A vector is fully defined by its length and direction. 
Force, acceleration and impulse are also vectors. 

We return to our example of a heated body. The temperature u 
at any point of the body is characterized by a definite number and 
can be said to be a function of the points in space occupied by the body. 
If space is referred to a system XYZ of Cartesian coordinates, we can 
say that the scalar wu is a function of the independent variables (z, y, 2), 
defined in the domain of space occupied by the body. Here we have 
an example of a scalar field. 


298 
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If a vector is defined at every point of a certain domain, we get a 
vector field, a suitable example being the electromagnetic field, 
where the electric and magnetic forces are defined at every point. 

It becomes important in certain cases to know the point of appli- 
cation of a vector, i.e. the point in space at which the origin of the 
vector is situated. We shall be concerned in future, not so much with 
such tied vectors, as with free vectors, for which the point of appli- 
cation is arbitrary. We shall therefore look on two vectors as equal 
when they have equal magnitude (length) and the same direction. 


/ 
R pesirer Rete eies 
6 A__/ 
--B 
IX 
A 
Fia. 84 Fie. 85 

Vectors will be written in heavy type A,B, ..., their respective 
magnitudes (lengths) being denoted as | A |,|B|, ...; letters in normal 


type are used for scalars. 

Let A, B, C be three vectors. We draw A with its origin at a given 
point O, we draw B from the terminus of A, and C from the terminus of B. 
The vector S, with origin at the origin of the first vector and terminus at 
the terminus of the last vector, is called the sum of the given vectors: 


S=A+B1C 


Vector sums have the commutative and associative properties of 
ordinary sums, expressed by the formulae (Fig. 84): 


A+B=B+A; A+(B4+C)=(A+B)+C. 


If from the terminus of A, a vector C is drawn, equal in magnitude and 
opposite in direction to B, the vector M with origin at the origin of A and 
terminus at the terminus of € is called the difference between A and B 
(Fig. 85): 

M=A—B. 


This vector is easily seen to be fully defined by the relationship: 
B+M=A. 
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In general we write (—N) for the vector with the same magnitude 
but opposite direction to N. The difference between A and B can then 
be defined as the sum of A and (—B), i.e. 


AB) SA OB: 


It is easily shown that the vector sum and difference thus defined 
are subject to the same rules as ordinary algebraic sums and differ- 
ences, and we shall omit the proof. 

The rule for vector addition has numerous applications in mechanics 
and physics. For instance, if a particle is subject to several types of 
motion, its final velocity is found by vector addition of the velocities 
due to each individual motion. Similarly, vector addition gives the 
resultant of several forces acting on a particle. 

If the terminus of the final vector in a sum coincides with the origin 
of the initial vector, i.e. if the step line given by the above construction 
is closed, the sum is said to be zero: 


A+B+C=0. 
In particular, we obviously have: 
A+(—A)=0. 


In general, a vector is said to be zero if its magnitude is zero; there is 
then no occasion for speaking of its direction. 


101. Multiplication of a vector by a scalar. Coplanar vectors. Given 
the vector A and the real number a, the product aA or Aa is defined as 
the vector of magnitude |a|-|A, ds direction being the same as A if 
a > 0, and opposite to Aifa < 0. If a = 0, aA also equals zero. 

Hence, if A and B are two vectors with the same or opposite direc- 
tions, the relationship exists between them: 


B= nA, 
which may be written more symmetrically as: 


aA + bDB = 0, 
on setting n = —a/b. 
Conversely, the existence of this relationship shows that A and B 
have the same or opposite directions. ; 
Now let A and B be any two vectors whose directions are neither 
the same nor opposite. Let us draw two straight lines, parallel to the 
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given vectors, through an arbitrary point O (Fig. 86). These lines 
define a plane, which is parallel, not only to A and B, but to all mA 
and 2B, where m and n are any numbers, and to their sum, by the 
addition rule, 

C= mA -+ nB. 

Conversely, any vector C parallel to the plane can be written in the 
form mA + nB. This may easily be seen by marking off C from O 
and representing it as the diagonal of a parallelogram with sides 
parallel to A and B. The above rela- 
tionship may be written in the more 
symmetrical form: 


aA + 6B 4+ cC=0, 


and expresses the condition for three vectors to be coplanar, i.e. the 
fact that all three are parallel to the same plane. If A and B have the 
same or opposite directions, they are coplanar with any vector C, 
and we have to take c = 0 in the above relationship. 


102. Resolution of a vector into three non-coplanar components, 
Let A, B, C be three vectors not in the same plane. Any vector can 
be represented as the diagonal of a parallelepiped, the three edges 
of which are parallel to A, B, C. Thus, any vector can be expressed in 
terms of three non-coplanar vectors (Fig. 87): 


D =mA-+ 7B + 7C. 


It follows from this that a relationship exists between any four 
vectors of the form: 


aA + 6B + c€ + dD = 0. 


If the first three vectors are in the same plane, we have to take d = 0. 
The most important particular case of the above rule for resolving 
a vector into three others is when space is referred to rectangular 
coordinates XYZ and A,B, C are of unit length and are directed along 
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OX, OY, OZ respectively. They are then called unit vectors and 
are denoted by i, j, k. 
Any vector A can be written as 
A =mi-+ nj + pk. (1) 


If A is taken from the origin of coordinates, the numbers m, n, p are 
the coordinates of its terminus and give the projections of A on the 
axes. We shall in future refer to these projections as the components 
of A along the axes and write them as A,, Ay, A,. The above relation- 
ship can now be written as: 


A=: A,i-+ Ayj + 4_k. (2) 
The projection of A along any direction n in space will be 
A,, = |A| cos (n, A) 


or, if we use the familiar expression of analytic geometry for the cosine 
of the angle between two directions: 


A, = |A| [cos (n, X) cos (A, X) + cos(n, Y) cos (A, Y) + 
-+- cos(n, Z) cos (A, Z)] = A, cos (n, X) + 
+ A, cos (n, Y) + A, cos (n, Z). 


When vectors are added, their components are obviously added (the 
projections of the closing side of the vector polygon are equal to the 
sums of the projections of the components). 


103. Sealar product. The scalar product of two vectors A and B is 
defined as the scalar equal to the product of the magnitudes of the vectors 
multiplied by the cosine of the angle between them. 

We write the scalar product as A: B, so that 


A-B = |A| |B| cos (A, B). (3) 
It follows at once from the definition that 
A-B=B.A, 


ie. scalar products obey the commutative law. 
If A and B are perpendicular, clearly 


A-B=0. 
In particular, we have for the unit vectors: 


i-joj-k=k-i=0. 
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If A and B have the same direction, 


A-B = |A| |[B|, 
whilst if their directions are opposite, 
A-B = — |A| |BI. 
In particular, 
A-A =A)? = A}? + A? + A? (4) 
and 
i-f=j-j=k-k=1. (5) 


The scalar product is given in terms of the components as follows: 


A-B = |A| |B| cos (A, B) = |A! |B] [cos (A, X) cos (B, X) + 
+ cos (A, Y) cos (B, Y) + cos (A, Z) cos (B, Z)] = 
= |A| cos (A, X) |B| cos (B, X) + |A| cos (B, Y) |B| cos (B, Y) +- 
+ |A] cos (A, Z)|B| cos (B, Z) = A, B, + Ay By + A, B,, 


(6) 


i.e. the scalar product is equal to the sum of the products of corresponding 
components of the vectors. 

It may be noted that the obvious independence of the left-hand 
side of the above equation on the choice of axes implies the not-so- 
obvious independence of the right-hand side on the axes. 

We have made use in (6) of the familiar expression of analytic geo- 
metry for the angle between two directions [102]. 

A scalar product may easily be seen to obey the distributive law, 
i.e. we have 

(A+ B)-C=A-B+B.-C. (7) 

We can use the expression just obtained for a scalar product to write: 

(A+ B)-C= (Agr BC, (Ay B,) Cy (44 B,) C, = 
= (A,C, + AyC, + A,C,) + (B,C, + B,O, + B,C,) = 
=A-C+B.C. 

The distributive property gives us at once the more general formula 

(A, + B,)- (Ag + By) = A, - A, + A,- B, + B,- A, + B,-B,. (8) 


which expresses the ordinary rule for removing brackets when cross- 
multiplying. 


104, Vector products. We draw two vectors A and B through any 
point O of space and construct a parallelogram on them. The perpen- 
dicular through O to the plane of the parallelogram can have either 
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of two opposite directions. We take the direction with the property 
that, for an observer standing along it, the rotation of less than z 
required to turn the direction of A into that of B has the same sense 
as the rotation of 2/2 needed to turn the positive direction of OX 
into that of OY for an observer standing along OZ. The direction of 
the perpendicular is shown in Fig. 88 for right- 
and left-handed systems of axes. 

The vector product of A and B is defined 
_. as the vector of magnitude equal to the area 
” of the parallelogram constructed from A and 

B and directed along the perpendicular as 

above defined to the plane of the parallelogram. 

The vector product is generally written 
symbolically A x B. Its magnitude is, by 
definition: 


right 


left 


Fria. 88 


|Al [BI sin (A, B). (9) 


Its direction depends on the orientation of the axes, and if this is 
changed, its direction is reversed. 

The vector product is zero if A and B have the same or opposite 
directions. In particular, obviously: 


AXA=0. 


We now consider the vector product of B and A. Its magnitude is 
clearly the same as for the product of A and B, whereas it has the 
opposite direction, since transposition of A and B means rotation of B 
only, and not A, in the reverse sense. Thus: 


Bx A=-—A xB, (10) 


whence it is clear that the commutative law does not apply; in fact, 
interchange of the factors in a vector product changes its sign. 
We have the obvious relationships for the unit vectors: 


ixi=jxj=kxk=0; jxk=i; kxXi=j; ixj=k. (11) 


We next express the components of the vector product P = A x B 
in terms of the components of A and B. We can write, since A X B is 
perpendicular to A and B: 


P,A,+P,Ay+P,4,=0, P,B, +P, By + P,B,=0. 


We now use the following elementary algebraic lemma. 
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Lemma. The solution of the two homogeneous equations in three 


variables 
ax + by +cz=0; a,2+b,y+e,2=0 


has the form 
2 ==A(bc, —cb,); y=A(ca, —ac,); z= A(ab, — ba,), 
where A is an arbitrary factor and it is assumed that at least one of the 


differences in brackets is not zero. 
We leave the proof of this simple lemma to the reader; it gives us ft: 


P,, = A, B,— A, By); Py =A, B, — A, B,); 
P,= XA, By — Ay, B,), 
where A is a coefficient of proportionality which must still be defined. 
For this, we use an important additional identity, generally known 
as Lagrange’s identity: 
(a? + b2 + c?) (a? + b? + c?) — (aa, + bb, 4+ cc,)? = 
= (be, — cb,)? + (ca, — ac,)? + (ab, — ba,)?*, (12) 


which is easily verified by removing the brackets on both sides. We 
also notice that (P{ + P} + P?) is the square of the length of P, i.e. 


2 [(A, B, = A, By)? oF (A, B,, o4 A, B,)? = (A, By ea A, B,)"] a 

= |A|? |B}? sin? (A, B). 

We apply Lagrange’s identity to the left-hand side of this last equation, 

which gives us 

A? ([ Az + A} + A?) (B3 + B} + B2) — (A,B, + A, By + 4, B,)"] = 

= |A/? |B}? sin? (A, B), 

or, on using (4) and (6): 

A? | |A|? |B]? — |A|? |B)? cos? (A, B)] = |A|? |B)? sin? (A, B), 
whence it follows at once that A= +1. 
We finally show that 4 = +1. We subject A and B to continuous 


deformation, such that A coincides with the unit vector i, and 
B with j. The deformation can be carried out in such a way that 


t If all three of the differences in brackets are zero, the angle between A 
and B is 0 or a, and AXB = 0, ie. P, = Py = P, = 0. 
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A and B do not vanish and do not become parallel to each other. 
Then A x B will not vanish and will finally become 
ixj=k, 
since A coincides with i, and B with j. 
Since the change is continuous and A can only have two values (+1), 


we can say that 4 will not change during the deformation, and hence 
it must keep its final value. But we have after deformation: 


A,=1; Ay=A,=0; By=1; B,= B,=0; 
Poly: LoS fy Ho, 
and we can conclude from the relationship 


P, =A, By — A, B,) 


that A= +1. 
We thus get the following expressions for the components of A X B: 
A, Bp Arby: AsB. A,B; ApBy = Aye. (13) 


By means of these expressions, the reader may easily verify that 
vector products obey the distributive law, i.e. that: 


(A+B)xC=AxC+BxC. (14) 
Hence we find, on using (10): 
cx(A+B)=C x A+CxB, 
which leads on to the more general formula: 
(A, + Ag) x (B, -+ By) = 
= A,XB,+A, x B, + A, X B, + A,B, (15) 


which is the exact analogue of (8) for scalar products. 


105. The relationship between scalar and vector products. We form 
the scalar product of the vector A with the vector product N = B x C: 


A-(BXC). 


The magnitude of N is given by the area of the parallelogram formed 
from B and C. But 


A-(BXC) = A-N = {Al |N|cos(A,N), 


and the scalar product can therefore be looked on as the product of 
area, | N | of the parallelogram and the projection of A on the direction 
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of N, which is perpendicular to the area, ie. the scalar product 
A -(B x C) expresses the volume of the parallelepiped formed from A, B, 
and C. Its sign depends on the orientation of the coordinate system. 
It is easily seen to be (-+) if the set of vectors B, C, A or, what amounts 
to the same thing, A, B, C has the same orientation as the axes. We 
can prove this by the method of continuous deformation used abovef. 

When referring to the volume of the parallelepiped, we took as its 
base the parallelogram formed from B and C. We might equally well 
have taken the base as the parallelogram formed from € and A or 
from A and B. We thus have the following relationships: 


A-(BxC) =B-(€x A) =C-(AxB). (16) 


It only remains to notice the signs of these scalar products; they are 
the same, since the sets (A, B, C), (B, C, A), and (C, A, B) have the 
same orientation. The two latter sets are acquired from the first by a 
cyclic change. A different order changes the sign, e.g. 

A-(BxC) = — B-(AxC). (17) 

If A, B, C are coplanar, the volume of the parallelepiped is zero, i.e. 


A-(BxC) =0. (18) 


This equation ts the necessary and sufficient condition for three vectors 
A, B, € to be coplanar. 
We now consider the vector product of A and B x C, i.e 
D=Ax(BxC). 


Since D is perpendicular to B x C, it is coplanar with B and C, and 
hence [101]: 
D = mB + nC; (19) 


but D is also perpendicular to A, and hence [103]: 
A-D=mA-B+7A-C=0, 
so that 


m= pA-C; n= — wA-B, 


{ The dependence of the sign of A-(Bx€) on the orientation of the axes 
comes from the dependence of BxC€ on the orientation. Hence A-(BxC) is 
not an ordinary scalar, the magnitude of which has to be independent of the 
choice of axes. In general, quantities that depend on the axes only to the extent 
that a change of orientation implies a change of sign are called pseudoscalare. 


308 VECTOR ANALYSIS AND FIELD THEORY [106 


and finally 
AX (BxC) =D = p{(A-C) B— (A-B)C}, 


where it only remains to find the coefficient of proportionality wu. 
For this, it is enough to compare the components along one of the axes 
of the vectors on the left and right-hand sides of the last equation. 
We take OX parallel to A and find the components along OZ. On noting 
that with this choice of axes 


A,=|Aj=a; A,= A,=0, 
we have for the left-hand side [104] 
D, = A, (BX), = a( B,C, — B,C,), 
and for the right [103] 
u(ac,, B, — aB,C,), 


on equating which, we get wu = 1. 
This leads us to the following expression: 


Ax(BxXC€) = (€-A) B— (A-B)C. (20) 


As a corollary of this, we can resolve a vector B into two component 
vectors, parallel and perpendicular to a given vector A. We put C= A 
in (20) and re-write it as 


(A-A)B = (A-B)A— AXx(AXB) 

or 
B= B’' + B’, (21) 
where 
,_ A+B, pr_ AX (AXB) 

B’=7 7A B= aay ey Wak 
which gives the required result, since clearly, B’ is parallel to, and B” 
perpendicular to, A. 


106. The velocities at points of a rotating rigid body; the moment of a vector. 
Vector products have important applications in mechanics, primarily in the 
dynamics of a rigid body.t 

We first consider a rigid body rotating about a fixed axis (LZ). In this case, 
every point M of the body has a velocity v which is equal in magnitude to the 
product of the distance PM of M from the axis of rotation (Fig. 89) and the 
angular velocity w of the rotation, and which has a direction perpendicular 
to the plane containing M and the axis of rotation. The velocity v can be repre- 
sented geometrically as follows. We choose the direction along (LZ) with respect 


+ We use a right-handed system of axes in future. 
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to which the rotation is counter-clockwise and call this positive. If we mark off 
a length equal to w in this direction from an arbitrary point A of the axis, 
we get a vector o called the angular velocity vector. We let r denote the vector 
along AM and use the definition of vector product; this gives us the simple 
expression for v: 

v=oxXr, 


since the magnitude of «xr is equal to 
|r| [o! sin (r,0) = w-|MA|-sing = @-|MP| = |v|, 


whilst its direction is the same as that of v. 

We know from kinematics that, in the case of the motion of a rigid body 
about a fixed point O, the velocity of any point of the body at any given 
instant is the same as it would be if the body rotated about an axis (the instan- 


M 
r F 
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Pp 
A 
Fic. 89 Fie. 90 


taneous axis) through the point O with an angular velocity w (the instantaneous 
angular velocity); generally speaking, the position of the axis and the value 
of w change with time. By the above, the velocity of a point of a rigid body is 
given at any given instant by the vector product of the instantaneous angular 
velocity and the vector OM. 

We take a second example. Let a force represented by the vector F be applied 
at the point M, and let A be a given point of space (Fig. 90). 

We define the moment of the force F about the point A aa the vector product 
F xr, where r is the vector with origin at M and terminus at A. 

Let AP be the perpendicular from A to the line along which F lies. We get 
from the right-angled triangle AMP: 


[AP| = |r| |sin (r, F)| 
so that the magnitude of the moment of the force F about A is 
Ie| [F| sin (r, F)| = [F| (4B, 


i.e. it te equal to the product of the magnitude of the force and the distance of the 
point A from the line along which the force acts. The direction of the moment is 
found by using the above rule for the direction of a vector product. 

It follows from what has been said that the moment of a force does not vary 
with movement of the point of application M along the line of the force. The 


310 VECTOR ANALYSIS AND FIELD THEORY [107 


definition of the moment of a force about a Pome can evidently be generalized 
for the case of any vector. 

We now find the components of the moment. Let (a, b, c) be the coordinates 
of A and (a, y, z) the coordinates of M/. The components of r are: 


a—az, b—y, c—z. 


We use the expressions for the components of a vector product [104] to 
obtain the components of the moment as follows: 

(y—b) F,—-(2—e) Fy, @—¢) F,—(e@—a) Fy (x —a) Fy— (y— 5) Fy. 

Returning to the example of a rigid body rotating about an axis, we can 
say that the velocity of a point M of the body is equal to the moment of the 
angular velocity vector about M. If we take the coordinates of M as (a, y, 2), 
whilst (x9, ¥o, 29) is the origin of the angular velocity vector, with components 
O,,, Oy, O,, we have the following expressions for the components of the velocity 
of M: 

(2 — 2p) Oy — (Y — Yo) 925 (© — Ly) Oz — (2 — %q) Ox3 (Y — Yo) Ox — (@ ~ Bp) Oy: 

We now define the moment of a vector about an axis. Let A be a straight line 
in space to which a definite direction is assigned (the axis). 

The moment of a vector F about the axis A is defined as the algebraic value of 
the projection on the axis of the moment of F about any point A of 4.t 

The definition is justified by showing the independence of the projection of 
the position of A on A. We take 4 as axis OZ and let (0, 0, c) be the coordinates 
of A and (2, y, z) the coordinates of the origin M of F. With this choice of axes, 
the projection on A of the moment of F about A is the same as its component 
along OZ, and is equal, by the above formula, to 

xFy — yF,, 


since @ = b = 0. This is independent of c, i.e. of the position of A on A. 


§ 11. Field theory 


107. Differentiation of vectors. We extend differentiation to the 
case of a variable vector A(t), depending on a numerical parameter vt. 
We shall take the vector from a fixed point, say the coordinate origin 
O (Fig. 91). As t varies, the terminus of the vector A(t) describes a 
certain curve (L). Let the positions of the vector for the values of the 
parameter (v + Ar) and 1 be respectively OM, and OM. The straight 
line MM, corresponds to the difference A(z + dt) — A(t), and the 


ratio 
A(t + At) — A(t) 
At 


{ The moment of a vector about a point is a vector, whilst the moment 
about an axis is not. 
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gives us a vector parallel to MM,. The limiting position of this vector 
as Ar — 0, if it exists, represents the derivative 
dA(t) _ }. A(z + 41) — A(z) 
rae gg A oe ma) 
This derivative is evidently a vector directed along the tangent to 
the curve (L) at M. It also depends on t, and its derivative with 
respect to t gives a second derivative d?A(t)/dt? and so on. 
We can write A(r) in terms of the 
unit vectors i, j, k: (L) 


A(t) = A, (t)i + Ay (t)j + A, (a) k. 


Definition (22) now gives 


dA(t) — dAx(t). , dAy(t). , AA, (rt) SM 
dr de i+ a J+ dr k A(T+ AT) ; 
(23) Fie. 91 
and in general 
a™ A(t) as a" A A,(t). a™ Ay (t) e a™ A, (t) 93 
dr™ qm i+ am J os dr™ k, (231) 


i.e. differentiation of a vector amounts to differentiation of its components. 

The familiar rule for differentiation of a product may be extended 
to the product of a scalar and a vector and to scalar and vector pro- 
ducts, in accordance with the formulae: 


d ano 


{ft A} = © aay + feo) (24) 
A(t) -B(r) = 1a B(r) + A(z)» BO (24,) 
A(t) x B(t) = mt) x Br) + A(z) x 232, (24) 


where f(r) is a scalar, and 5 B(r) are vectors, depending on t. 
We verify say (24,); the left-hand side may be written: 


Ae {Ag (2) By (2) + Ay (tr) By (t) + A, (x) B, (2)} = 
= A Bc) + SO B(x) + SEO Bt) + A(t) Se + 


ABy(=) aE, 


+- A, (7) + 4, (t) 


The same result may be ae seen to be obtained for the right-hand 
side. Of course it is assumed that the derivatives exist. The existence 
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of the derivatives in the factors of (24), (24,), (24,) implies the existence 
of the derivative of each product [cf. I, 47]. The proof of the ordinary 
rule for differentiating a vector sum is purely elementary. If a point M 
moves along a curve (L), the radius vector r of I is a function of time ¢. 
We get the velocity vector of the point on differentiating the radius 
vector with respect to ¢: 


yen aes ot, (25) 


The length of this vector is given by the derivative of the path s 
with respect to time ¢, whilst its direction is tangential to (LZ). The veloc- 
ity vector also depends on time and we can differentiate it to get the 
acceleration vector w = dv/dt. 

If we take the length s of the curve as the independent variable, 
the derivative of x with respect to s is represented by the unit vector along 
the tangent t=dr/ds. We saw in [I, 70] that VAx?+ Ay?/4s—1, that is, 
the ratio of length of chord to length of corresponding arc tends to 
unity. The same is evidently true for curves in space [I, 160]. It 
follows at once from this and definition (22) with tr = s that the length 
of the above tangential vector is in fact unity. 


108, Scalar field and gradient. If a physical quantity has a definite 

value at every point of the whole or part of space, a field of the quan- 

tity is defined. The field is said to be sca- 

(L) lar, if the quantity is scalar (temperature, 

pressure, electrostatic potential), or vector 

[100], if the quantity is a vector (veloc- 
My ity, force). 

We start with a scalar field, which is 

M defined simply by defining a function of 

M; a point U(M) = U(z, y, 2). 

M (.) | Aheated body, forinstance, gives ascalar 

temperature field. The temperature U(M) 

Fre. 92 has a definite value at any point Mf of the 

body, and can vary from point to point. 

We take a definite point and draw a straight line through it with an 

assigned direction (1) (Fig. 92). We consider the value of U(M) at the 

point M and at a neighbouring point J, on (1). The limit of the ratio 


U(M,) — U(M) 
MM, 
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is called the derivative of the function U(M) with respect to the direction 
(l) and is written as: 
@U(M) yy UM) — UM) 
ol M\>M MM, : 


(26) 


This derivative characterizes the rapidity of variation of U(M/) at 
the point M in the direction (J). The function thus has an unlimited 
number of derivatives at any given point; but it is easily shown that 
the derivative with respect to any given direction is expressible in 
terms of the derivatives with respect to the three mutually perpendic- 
ular directions X, Y, Z in accordance with: 


M é M 
FE we SEED cos (1, X) + SEO cos (1, ¥) + 


4 BUM) eum). 


cos (1, Z). (27) 

We remark first of all that we could have formed derivative (26) by 
taking any directed curve (L) through the point M instead of a straight 
line (Fig. 92). Instead of (26), we should have had to consider the limit 


. U(M,) — U(M) 
oo UMM, | 
This is, in fact, clearly the derivative of U(M) with respect to the 


length of arc s of the curve (Z) and we can write, on using the rule 
for differentiation of a function of a function: 


U(M,)—U(M) _ 8U(M) dz _, @U(M) me 


a2. VU MM, ~~ Ox * “ds Bg Oy 2 
@U(M) dz 
+e e. (28) 


But we know from [I, 160] that dz/ds, dy/ds, dz/ds are the direction- 
cosines of the tangent to (L) at M and when (Z) is a straight line, we 
again get (27). Furthermore, (28) shows that the derivative with 
respect to the curve is the same as the derivative with respect to the 
tangent (m) to the curve at M. 

We now bring in the idea of level surfaces of a scalar field. These 
surfaces are characterized by the condition that U(M) has the same 
constant value C at all points of the surface. On assigning different 
numerical values to the constant, we get a family of level surfaces 
U(M) = C, with a definite surface passing through any given point 
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of space. In the case of a heated body, the level surfaces are those of 
constant temperature. Let (S) be the level surface passing through 
the point M (Fig. 93). We take three mutually perpendicular directions 
through M: the normal (n) to (8), and two directions (¢,), (¢,) lying 
in the tangent plane. The directions (¢,), (¢,) will be tangential to curves 
(L,), (Z,) respectively, lying on the level surface. Since U(M) is constant 
along these curves, we have: 


aU(M) _ 8U(M) _ 
Be ge (29) 


We now take any direction (J). We use (27) with (n), (f,) and (¢,) as 
the three mutually perpendicular directions and take (29) into account, 
which gives: 


@U(M) _ 9U(M) 
a|)|)~(On 


Oa If we draw a vector along (7) of al- 

is gebraic magnitude 0U(M)/dn, its pro- 
jection on any direction (1) gives the 

derivative 0(U)M/al, by (30). 

The vector thus drawn is called the 
gradient of U(M), i.e. the gradient of a 
scalar field is, by definition, the vector 
field obtained as follows: the vector at 
any point is along the normal to the 
corresponding level surface, whilst its algebraic magnitude ts equal to the 
derivative of U(M) with respect to the normal. The gradient of the 
scalar field U(M) is written grad U(M), and we can write (30) as 


HE 


(tz) 
cos(Z,). (30) 


Fia. 93 


= grad, U(M/), (31) 


where grad; U(M) is the projection of the vector grad U(M) on (i). 

It is easily seen that the choice of the direction of normal (n) to the 
level surface (S) does not affect the direction of grad U(M). The latter 
vector is always in the normal direction to (S) in which U(M) is 
increasing. 


Examples. 1. The gravitational field discussed in [87] leads to a scalar field 
of the gravitational potential 


van =| | jemi. 
(v) 
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where 4(M,) is the density of the matter occupying volume (v) and r is the 
distance of the point M from the variable point M, of integration. We had the 
following expressions for the components of the gravitational force: 


gU(M) p. — 8U(M) _ 3U(M) 


F,, = da ’ y oy ; z Oz , 


where F,, Fy, F', are the components of the vector F. It follows at once that, 
in general, F, = 0U(M)/dl, i.e. the vector field of the gravitational force is 
the gradient of the potential U(M). The work done by the force is given by 


(B) (B) 
§ F, dx + Fydy + F,dz= { dU(M) = U(B) — U(A), 
(A) (A) 


i.e. the work is given by the potential difference between points A and B. 

Every conservative field of force, i.e. every field for which F = grad U(M), 
clearly has this property. We often call — U(M) the potential, instead of U(M) 
itself. 

2. If different points of a body have different temperatures U(M), movement 
of heat will take place in the field from hotter to cooler points. Let dS be a 
small element about M of any surface through M. We find from thermodynamics 
that the quantity of heat crossing the element dS in time dé is proportional 
to dt dS and the normal temperature derivative 9U(M)/dn, i.e. 


AQ =kdtds ie ; (32) 


where k is the coefficient of proportionality called the internal thermal con 
ductivity and (n) is the normal to dS. 

We now draw the vector —k grad U(M), called the heat flow vector; the (—) 
sign is used because heat flows from points of higher to lower temperature, 
whilst grad U(M) is along the normal to the level surface in the direction of 
increasing U(M). We can say by (32) that the quantity of heat AQ passing in 
time dt through the element dS is given by: 


AQ = k dt dS |grad, U(M)}. (33) 


109. Vector fields. Curl and divergence. We now consider a vector 
field A(1Z), obtained when a vector A(J/) is defined in magnitude and 
direction at every point of the whole or part of space occupied by the 
field. In fluid flow, for instance, we have a vector field of the velocity 
v at any given instant. 

We define a vector line of the field as a curve (Z) such that the 
tangent at every point has the direction of A(M) (Fig. 94). It may 
easily be seen, as in [22], that a vector line has a differential equation 
of the form 


An A, ’ : (34) 
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where the components A,, Ay, A, are known functions of 2, y, z. If the 
conditions of the existence and uniqueness theorem are observed, it 
follows from this that one and only one vector line passes through 
any point Mt. If we draw all the vector lines through all the points 
of a piece of surface (8), their aggregate gives us a vector tube 
(Fig. 94). 


A(M) 


Let (v) be a volume in the field bounded by the surface (S) and let 
(n) be the direction of the outward normal to (S) from (v). We find on 
applying Ostrogradskii’s formula [63] to functions A,, Ay, A;: 


WG gee ee oe 


= 5 ( (A, cos(n, X) + Ay cos (n, ¥) + A,cos (n, Z)] dS 


(S) 


[ff Mee Bayan | fags 9 
(v) (S) 

The surface integral on the right is usually called the flux of the field 
through the surface. Its physical significance is explained later. The 
integrand of the volume integral is called the divergence of the vector 
field and is written 


a4, , OA 
divA = —- Bacar ees 


or [102] 


= (36) 


{ The conditions of the theorem are certainly satisfied if A,, A,, 4, are con- 
tinuous and have continuous derivatives, whilst A(J/) differs from zero at 
M, i.e. at least one component differs from zero [51]. 
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We can thus write Ostrogradskii’s formula as 


div Adv = A, dS, 
nn) {fn (3) 
i.e. the volume integral of the divergence is equal to the flux of the field 
through the surface of the volume. Definition (36) of divergence is related 
to the choice of axes X, Y, Z, but an independent definition is easily 
obtained with the aid of (37). Let (S,) be the surface of a small volume 
(v,) surrounding the point M. If we apply (37) and use the mean value 
theorem [61], we can write 


{f 4,48 
-v,= | [ Ands, ie. divAl =, 
es is) ce = 


where the value of div A is taken at a point M, of volume (v,), the 
magnitude of which is denoted by v,. On indefinite contraction of the 
volume to the point 1, M, tends to M, and the above expression 
gives in the limit the value of the divergence at M: _ 


div A 


A, dS 
divA = lim fl ‘ (38) 
(v,)+M sg 
i.e. the divergence of the field at the point M is the limit of the ratio of the 
flux through a small surface surrounding M to the volume enclosed by this 
surface. 

The above discussion shows that every vector field A gives rise to a 
scalar field div A, i.e. the field of its divergence. We show next that, by 
using Stokes’ theorem, we can generate a unique vector field from 
the initial field A. We take 


P=A,; Q=A,; R=A,, 


and write Stokes’ formula [70] as: 


| Ax de + Aydy + A,dz =|f (SG - =) cos (n, X) + 
8] (S) 
@4, A, 


+ (Fe — FE) eosin, ¥) + (Ge — ZF) cos(n, Z)]ds. (39) 


Let ds be a directed element of arc of the curve (1), i.e. an element 
of arc considered as a small vector. Its components on the axes will be 
dz, dy, dz, and the expression under the line integral sign con- 
sists of the scalar product A - ds, i.e. is equal to A, ds, where A, is the 
projection A on the tangent to (I). 
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We introduce another vector, with components equal to the differ- 
ences appearing under the double integral sign. This vector forms the 
new vector field and is called the curl of field A, being written curl A 
thus: 


aA, 0A 04, 04, 


| __ 04, OAy, , _ _ _ 04y Ax 
curl,A = aye curl,A = ae aa curl,A = > — By 
(40) 


We can now write (39) as: 


fA, ds = f § [curl, Acos(n, X) + curl, Acos(n, Y) + curl,Acos(n, Z)]d8 
0) (S) 
or 

j A,ds = { f curl, AdS, (41) 

) (8) 
where curl, A is the component of curl A along the normal (n) to (8). 
The line integral on the left is usually called the circulation of 
vector A round the contour (1) and Stokes’ formula can be stated thus: 
the circulation of the field round the contour of a given surface is equal to 
the integral over the surface of the normal component of the curl, i.e. 
equal to the flux of the curl through the surface. We can define curl 
independently of the choice of axes with the aid of (41). Let (m) be a 
given direction through the point M, and let (c) be a small plane 
surface through Jf normal to (m). We apply (41) to this area and use 
the mean value theorem: 
_ j A,ds 
{ A,ds = curl, Aly,‘o, ie. curl, Aly, = @ 
(4) - 

where (A) is the contour of (a) and J, is a point of the area. On indefi- 
nite contraction of the area to the point M/, we get in the limit, as in 
the case of divergence, the value of the component of curl in any given 
direction (m) at the point M: 


o 5] 


§ A, ds 
curl, A= lim _@ _. (42) 
(0)}>M o 


Numerous examples will occur later of applications of curl and 
divergence, when the physical meaning of these will be explained. 


110. Lamellar and solenoidal fields. We obtained in [108] the vector 
field grad U(M) as the gradient of a scalar function U(M/). Such a field 
is called a lamellar field. Of course, not every vector field is a lamellar 
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field, and we now give the necessary and sufficient conditions for the 
field to be lamellar. The relationship A = grad U(M) is equivalent 
to [108] 


aU _ wu. __ au 
A, = Ox 3 A; — Oy > A, “Oz. , 
i.e. to the fact that the expression 
A,dz + A,dy + A,dz (43) 


is the total differential of a function. We saw in [73] that there are 
three necessary and sufficient conditions for this: 


04, d4y_,. 84, 042 _, By Ay 


oy Oz > Oz Ox > Oz oy a 


which are in turn equivalent to the vanishing of the curl of the field: 
curl A = 0, i.e. the necessary and sufficient condition for a vector field 
to be lamellar is that its curl vanishes. If this condition is satisfied, the 
potential is defined by [73] as a line integral: 


(™) (M) 
U(M)= { A,dx+ A,dy+ A,dz= { A,ds. (44) 
(Me) (Mo) 
With this, A = grad U(M), and [73] 
‘i A, ds = i ‘arad, U (M)ds = U(B)—U (A). 
(A) (A) 


We can suppose. that expression (43), whilst not itself a total differ- 
ential, has an integrating factor, i.e. there ‘exist the function eae ) 
of the point Mf such that . 


u(A,de + Aydy + A, dz) = dU (45) 


is a total differential. We speak of a field of this sort as compound 
lamellar. We saw in [76] that the characteristic of such a field is the 
existence of the family of surfaces U(M) = C orthogonal to a vector 
line of the field, whilst it follows from (45) that wA = grad U or 


1 
A = ~~ grad U, 


i.e. the field A in this case differs from the lamellar field by a numeri- 
cal factor 1/u, with different values at different points of space. 
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The necessary and sufficient condition for a compound lamellar 
field is given by [76]: 


aA,  dAy a4, 0A, @A4y OA) _ 
4, (F — ee )+ 4, (% = = oF A, (Ge — Ge) =o. 


which can be written as 
A-curlA = 0, (46) 


i.e. the necessary and sufficient condition for the existence of a family of 
orthogonal surfaces to a vector line of the field is given by (46), i.e. 
the vectors A and curl A are perpendicu- 

lar or else curl A vanishes. 
If the space occupied by the field is 
multiply connected, the field potential 
Fic. 95 defined by (44) may be a many-valued 

function. 
We investigated above a vector field, 
the curl of which is zero, and discovered that the field is lamellar. A 
field for which the divergence is zero, i.e. where we have identically 
div A = 0, is called solenoidal. We have by (37) for this sort of field: 
f{A,d8 = 0, (47) 
_ Ss) 
where (3) is any closed surface inside which the field exists everywhere. 
Let (S) be the part of a vector tube between its two sections (S,) 
and (S,) (Fig. 95). Since A lies in the tangent plane to the lateral part 
of (S), we have here A, = 0. If we take the normal (n) for both the 
sections (S,) and (S,) in the direction of movement along the tube, we 
shall get the inward normal in the case of (8,) and the outward normal 
for (S,) with respect to the piece of tube (3). We have on using (47): 
ffA,ds — it A,,dS = 0, 
{S,) (S,) 


where the integral over (S,) has the (—) sign since (n) is in the opposite 
direction to the outward normal. This equation shows that 
ff 4,48 (48) 
(S) 
has the same value for every section (S) of a vector tube in the case 
of a solenoidal field. The integral represents the flux of the field through 
the section (S) and is usually called the strength of the vector tube at 
section (S). Hence we can say that the strength is the same at all sections 
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of a vector tube in the case of a solenoidal field. If the cross-sectional 
area increases on moving along a tube, i.e. the tube expands, the value 
of the flux intensity A, generally speaking diminishes, so that the 
value of integral (48) remains unchanged. 


111. Directed elementary areas. We now bring in directed elementary 
areas dS, corresponding to the directed elementary arcs of [109]. We 
suppose that two sides have been distinguished of a given surface, 
such that there are two opposite normal directions at any point of the 
surface, depending on which side is taken, and where continuous 
variation of either one direction is implied by continuous motion over 
the surface [64]. If the surface is closed, we get the inward and outward 
normals with respect to the volume enclosed by the surface. We define 
a directed elementary surface dS as the vector of length equal to the area dS 
of the elementary surface and with direction along the normal (n) to the 
element. We agree to take (n) as the outward normal in the case of a 
closed surface, where the inward normal will be written (n,). 

The projections of dS on the axes give us the projections of the ele- 
mentary area on the corresponding coordinate planes, with the sign 
plus or minus, depending on whether the angle between (n) and the 
axis concerned is acute or obtuse. 

Let /(M) and A(M) be scalar and vector functions defined on the 
surface (S). We take the expressions: 


i) f(M) as (49) 
i : A(M). dS (49,) 
(S 

\ A(M) x dS. (49,) 


The first is a vector with the components: 
§ (f(a) cos(n,X)d8; Jf f(M) cos (n, Y) a8; 
(S) (S) 
JS § f(D cos (n, Z) aS. 
(S) 


Expression (49,) is a scalar: 


JJA-d8 = J J 4,48 
(S) (Ss 
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whilst finally, (49,) is a vector with components: 

i [A, cos (n, Z) — A,cos(n, Y)jd8, 

SJ [ A, cos(n, X) — A, cos (n, Z)] dS, 

om [4, cos (nz, ¥) — A, cos (n, X)] dS. 


Let (S) be closed and let (v) be the enclosed volume, /(J/) and A(M) 
being defined throughout the volume. By applying Ostrogradskii’s 
formula, we can easily verify the following three equations: 


J J fa8 = SJ S grad/de (50) 
JJA-ds—J J Sdiva dv (50,) 
\ AxdS = — ff f curlAde. (50,) 


Equation (50,) is the same as (37). Equation (50,) is verified as 
follows. The components of the left and right-hand sides along the x 
axis are given by the integrals: 


Jf cos (n, Z) — A,cos(n, ¥)]dS; — (WE _ =) dv, 
(S) v 
which are easily seen to be of the same magnitude by transforming 
the double integral with the aid of Ostrogradskii’s formula [63]. 
Similarly, by using Stokes’ formula and a directed elementary area, 
we can write the following expressions: 
\ fds = — § (gradf x dS (51) 
® (S) 
jA-ds = { (curlA-ds. (51,) 
(3) (S) 
Here, (8) is a given surface and (/) its contour. The second formula is 
the same as (41), since curl A- dS = curl, 4-d8 by definition of 
scalar product. The components along OX of the left and right-hand 
sides of (51) are: 


) 0 
{fae; —| {lee cos(n, Z) — 2 cos (n, Y)] ds; 
@) (S) 
these expressions are easily shown to be equal using (22) of [70]. 
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112. Some formulae of vector analysis. We prove certain relationships 
between the vector operators introduced. We saw in [110] that the 
curl of a lamellar field is zero: 


curl grad U = 0. (52) 
A rotational field is easily seen to have zero divergence: 
div curlA = 0. (53) 
We have, in fact: 
04, 9A, dA, 0A @ (Ay  9A,)\ __ 
div curlA=— = ( By at a By ( ae —)+ a (“ — Fi) =°- 
We next consider the divergence of a lamellar field: 
div grad U = < grad, Cera grad, Oa 2 grad, U, 
or 
: aU eu eu 
div grad U = ae ay ie (54) 
- The differential operator 
eU U eU 
AU = Oa ae are Oy? © Gat (55) 


is called Laplace’s operator. From the left-hand side of (54), it is clearly 
independent of the choice of axes. On applying (38) to the vector 
grad U, we get AU at the point M defined as: 


[jas 


AU = lim ©) ____, (56) 


(?)>M “1 


We have defined AU for the case of a scalar U. The symbol AA, 
where A is a vector field, denotes the vector with components A A,, 
AA,, 4A, We now prove the following formulae: 


curl curl A = grad div A — AA, (57) 
div (fA) = fdiv A + grad/-A, (57,) 
divAXB = B.-curl A—A- curl B, (574) 
curl fA = grad fx A + fcurlA, 573) 


(57, 
A(gy) = pAp+ pAy+ 2gradp-grady. (57,) 
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We shall only prove the first of these, leaving the remaining proofs 
to the reader. We take the component along OX of the vector on the 
left-hand side of (57) and show that it coincides with the component 
of the vector on the right: 


7) Cs) 
curl, curl A = By curl, A — ae curl, A = 


a ee ay @ (24s 24s) 


~ Oy Oy dz \ dz ©Oa 
whence, on removing the brackets and adding and subtracting 6?,./d2?: 
_ 8 (0A, OA, , A, | BA,) _ 
curl, curl A = = (e+e oa) bas ( ai + a te xi = 


Q 4. 
= 4, div A — AA,, 


which is what we wished to prove. It may be remarked here that the 
independence of AA on the choice of axes follows from (57), since 


AA = grad div A — curlcurl A. 


113. Motion of a rigid body and small deformations. We saw in [106] that, 
in the case of rotation of a rigid body about a point O, the velocity of any’ 
point was given by: 

v=oxXr, 


where o is the instantaneous angular velocity vector and r is the radius vector 
OM. 

We get the most general case of motion of a rigid body on giving it in addition 
a translation of velocity vo, its total velocity being now: 


v=v,+oxr. (E8) 


Conversely, given the velocity field v, the angular velocity vector is found 
as follows. First of all we notice that the vectors v, are the same at any given 
instant at all points of the body, so that they are independent of x, y, z. Hence 
we have by (40), curl v, = 0. 

Let p, g, r be the axial components of o, and let O be the origin. The com- 
ponents of the vector product oXr will be [104]: gz — ry, rx — pz, py — qu, 
so that by (40), the components of curl o xX r are 2p, 2q, 2r, whence the angular 
velocity vector is given in terms of v by 


o= =e curl v. (59) 
2 
This is the reason for curl v being alternatively called rot v, i.e. the rotation 


of the velocity vector. 
If we multiply v by the small element of time dt, we get a vector v dt which 
gives the approximate displacement of a point of the body in time dt. We thus 
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get a vector field of displacements of points of a rigid body: 
A=vd. 


On returning to (58) and assuming that translation is absent, i.e. that the 
point O is fixed, we get the following expression for the displacement vector: 


A=o0, Xr, (60) 


where 0, = o df is a small vector directed along the axis of rotation and equal 
in magnitude to the small angular displacement in time dé. Let the components 
of this vector be p,, q,, 7;, and let (x, y, z) be the coordinates of a variable point 
of the rigid body. The components of A will be: 


A,=@z—ny; Ay=ne—pz; A,= PY — Ue. 


Hence, as above, the vector of small rotations is easily found in terms of 
the displacement vector in the form: 


oO, = curl A. (61) 
Furthermore, the previous formulae show that the components of A are linear 
homogeneous functions of the coordinates (2, y, z). 

We now consider the general case of a linear homogeneous deformation 
in which the components of the displacement vector are linear homogeneous 
functions of the coordinates: 


A, =a,2 + by +42 
Ay = a,r + by + 2 (62) 
A, = a,x + byy + cz. 


We shall assume that coefficients a, b, and c are small, and shall confine our- 
selves to the case of a small volume (v) near the origin. Every point of the volume 
will be displaced by the vector A and its new coordinates will be: 


f=2+4,, n=ytAy; C=zt+A, 


§=(lta)r+by+e2 | 
n= a2 + (1 + by + ¢2 (63) 
C= ay + byy + (1 + ¢,)z. j 


This transformation will amount to a rotation of (v) as a rigid whole about 
O only in particular cases. In the general case, it will be accompanied by de- 
formation of the volume, i.e. with a change in the distances between its points. 
We shall explain this in more detail. 

The components of the curl of the displacement vector A are by (62): b; — cg, 
€,; — a3, a, — 6,. If the transformation reduced to rotation of the elementary 
volume as a whole, we should have a displacement vector A) with components 


I ] 1 I 
Ay) = a (¢, — ay) ane” (a, ~ 5) ys; AY) = > (a, — by) x — =} (05 — €2) 5 


] ] 
AY = (ben) 5 (0 — a5) 2. 
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On subtracting this vector from A, we can represent the latter as 
A= AM + A), (64) 


where the vector of pure deformation A) has the components: 
I 1 
AQ) — aye + —5~ (by + Oe) ¥ +> (¢, +4) 2 
AM = 1 @ by + bs) 
y =~ (1 + G2) @ + 2Y + 9 (C2 + 3) ® (65) 
I 1 
AD) = > (0, +45) + > (ep + ba) y + 042 
It is easily seen that this latter is a potential vector, and in fact: 
1 
AG) — zs grad [a,x* + bay? + e32% + (by + ay) ry + (cy + a) az + (cy ae bs) yz], 


whilst its curl is evidently zero. 
We now find the change in an elementary volume as a result of deformation. 
The new volume after deformation will be given by: 


Y= iJ dé dn dé. 


If we carry out the change of variables in accordance with the formula of 
[60], we must write: 


dg dy dd = {(1 + @,) [(1 + 63) (1 +05) — cgbg] + 8, [co — @2 (1 + ¢5)] + 
+c, (a,b, — (1 + b,) a]} da dy dz. 


On removing the brackets and keeping only the free terms and first powers 
of the sniall a, b, c, we get: 


dé dy dt = [1 + (a, + 6, + ¢,)] da dy dz, 
and the above formula gives: 


NaS EA Gect Baha) ae Oude = el Geri Bete e, 


where v is the volume before deformation. The dilatation is 


v,—v 


oe =a,+b,+ 63, 


whilst the sum on the right is easily seen, by (62), to be div A, i.e. the divergence 
of a displacement field gives the dilatation. 


114, Equation of continuity. Let v denote the velocity of flow of a 
fluid, and let us find the quantity of fluid flowing through a given 
surface (S) (Fig. 96), a small element of which is dS. The particles 
occupying dS at time ¢ move by an amount v dé in time dé; thus the 
quantity dQ of fluid which passes through dS in time dt occupies a 
cylinder of base dS and generator v dt. The height of the cylinder is 
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clearly v, dt, where v, is the projection of v on to the normal (n) to the 


surface, so that 
dQ = ov, dtdS, 


where g is the density of the fluid. A negative dQ will be obtained if the 
angle (n, v) is obtuse. In the case of a closed surface, (n) is the direction 
of the outward normal, and a negative dQ is obtained if fluid flows 
into the volume enclosed by the surface through dS. The total quantity 
of fluid flowing through the surface per unit time will be: 


Q=S for, ds, (66) 
(S) 


where fluid flowing in is understood to take the minus sign. 
The quantity of fluid occupying the volume (v) bounded by (9) is 


given by 
Sj jede, 
(v) 


and this changes in time dé by an 


amount 
at || ae 00 ap. 


so that the increment in the quantity 
per unit time is 


( 90 
ee: 
(») 


whilst the quantity flowing out is given by the same integra! with the 
reverse sign; hence we obtain two expressions for Q: 


@= [fens =~ [If $ae 
(S) 


or, on using (37): 


gfe ten a= — Fo 


where the density o is kept under the divergence sign since it may be 
variable, i.e. depend on the position of the point. The last expressions 
give us an equation which is valid for any volume inside a fluid: 


IY bee + div (ov) |dv = 0. 


( 


Fia. 96 
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It follows that the integrand must be identically zerof, and we get: 
F + div (gv) = 0. (67) 


This important relationship between the density and velocity of flow 
of any fluid, compressible or not, is known as the equation of conti- 
nuity. It may be written in an alternative form by considering the 
change in density of the fluid particle occupying the position (x, y, 2) 
at the instant ¢. 

We take o(t, x, y, z) as the fluid density at the point (x, y, z) at time 
t, and consider the change in density of a particle. As the particle 
moves, its density depends on ¢ both directly and via (z, y, z), since its 
motion implies alteration of its coordinates. The total derivative of 0 
with respect to ¢ is: 

dg acca a ca oe 

di ~ a ox dt Oy dt 


which can ici be written as 


dg 
Se a 78 2 ae ae Os + oe y+ Le 2 


or 


Me + grad gv. (68) 


We can use (57,) to write (67) in the form 


a + grado-v + edivv = 0, 
i.e. by (68): 
ar + edivv =0, (69) 


whence 
: 1 de 
div v= — Sod 
The divergence of a velocity field v thus gives the relative change 
in density per unit time of a fluid element situated at a given point. 
If the fluid is incompressible, this change must be zero, and (69) 
gives us the condition for incompressibility: 


div v= 0. (70) 
+ We proved in [71] that, if a double integral over any domain is zero, the 


integrand must be identically zero. The same proof may be used for triple 
integrals. 
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We deduced the continuity condition by finding two different ex- 
pressions for the quantity of fluid flowing out of a volume. It is 
naturally assumed here that there are no sources in the volume, either 
positive or negative (sinks). 

If the flow is irrotational or, in other words, potential, i.e. v is the 
lamellar vector: 


v = grad 9, 
we call @ the velocity potential. We get on substituting in (70): 
. ae . Op ep , Fp 
div grady=0, ie. Po aRe By? +o. = 9, (71) 


i.e. the velocity potential must satisfy Laplace’s equation (71) in the case 
of an incompressible fluid. 


115. Hydrodynamical equations for an ideal fluid. We shall understand by 
ideal fluid a deformable continuous medium such that the internal forces, 
whether the medium is in equilibrium or in motion, reduce to a normal pressure: 
so that if we distinguish a volume (v) of the fluid bounded by a surface (S), the 
action of the remainder of the fluid amounts to a force directed along the inward 
normal at every point of (S). We let p denote the magnitude of this force 
(pressure) per unit area. The pressure p(//) at any given instant gives usascalar 
field. The resultant of the pressure on the surface of (v) at a given instant gives 
us a scalar field. The resultant of the pressure in the surface of (v) is given by 


using (50): . 
—S{pds = —f ff grad pdz, 
(S) (2) 


where the (—) sign is taken because a positive pressure acts along the inward 
normal, the vector dS being along the outward normal by hypothesis. 

By d’Alembert’s principle, the pressure must be in equilibrium with the 
external forces, which we denote by F per unit mass and which yield the re- 
sultant for volume (v): 


Sis o Fd, 


to which must be added the inertia force on an elementary mass — edv W, 
where @ is the density and W is the acceleration of the fluid particle, so that the 
inertia force for (7) becomes 


—S ff ewde. 
(*) 
d’Alembert’s principle thus gives us: 
f 5 f {oF — grad p— eW] dv = 0, 
(») 
whence we can conclude, by the arbitrariness of (v) as above, that the integrand 


is zero, i.e. 
oW = oF — grad p. (72) 
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This expression embraces the three fundamental equations of the hydrody- 
namics of an ideal fluid. 

Let u, v, w be the components of the velocity, expressed as functions of the 
coordinates (x, y, z) of a point and time ¢. The component of the acceleration 
W along OX will be equal to the total differential of the component u(a, y, z, t) 
of the velocity with respect to time, so that we can write: 


_ ou ou dx Ou dy Ou Oz 
Wea tee eT Oy “et ee er” 


or 


Similarly: 


ales a ae += Wr pe 


Ou Ou Ou ou 1 Op 
Bee apg, agg te ee ae 
du dv Ov Ov 1 Op S 
a ee * ie 62 FY ey ie 
Ow Ow Ow 1 ap 
“Bb oba. SOP oy _ Vie ane ae Se 


These are referred to as the hydrodynamical equations in Euler’s form. With 
them must be associated the continuity equation deduced in the previous 
article. Using the present notation, we can re-write - in the form: 


7 e& Ge a =] a 


Q dg 
at Oa i “Oy or is 

A characteristic feature of the equations written is the fact that we have 
chosen the coordinates (a, y, z) of a point of space and time ¢ as the independent 
variables when investigating the motion. In certain cases, the coordinates of 
the position of a fluid particle at the initial instant are chosen as independent 
variables instead of the coordinates (x, y,z) of a point; the hydrodynamical 
equations naturally have a different aspect with this choice. 


116. Equations of sound propagation. Equations (72) and (73) are valid for 
gases as well as for fluids in the narrow sense of the word. The essential require- 
ment is simply the hypothesis that the internal forces amount to a pressure 
only. We shall assume the motion sufficiently small for the terms containing 
products of the velocities and their derivatives with respect to the coordinates 
to be neglected on the left-hand sides of equations (73). With this, (73) become: 

Ou 1 Op 1 Op Ow 1 Op 


Qf ete ag? Oe Oe Oe gs ee 
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or in vector form: 
Ov 


] 
—=—-_-_ = _ . 76 
OL F 7 grad p (76) 


Similarly, neglecting the products of the velocity components and the deriv- 
atives of the density with respect to the coordinates in (74), we get: 


dg 


Let @, be the constant density of the medium in the state of rest. Let s be 
a small quantity characterizing the relative change in density during the 
motion and defined by the equation: 


@=o,(1+ 8) 
From this: 
de ds 
=o epee 


the small quantity s being neglected in the denominator (1 + s). It follows 
that we can take 03/0¢ = (1/0) 90/dt, and (77) gives: 


0s 


Ot = —div Vv. (78) 


It can be assumed that the gradient of the pressure is proportional to the gradient 
of s, characterizing the compression or expansion, i.e. 
grad p =e grad s, 


where e is the modulus of elasticity of the medium. On substituting this in 
(76) and taking 9 = 0, here, we get: 


We take the divergence of both sides of this equation: 


Otis. é 6.2. 
Eine Mann aati div grad s. 


On taking into account (78), we can write this as: 


oe at As — div F ( = =). (79) 
This is the equation that must be satisfied by the function s of time and of the 
coordinates of a point. The differentiation with respect to ¢ was taken outside 
the divergence sign when taking the divergence of 0v/0t, which is permissible 
since the result of differentiation is independent of the order in which it is 
carried out. 
If there are no external forces, (79) becomes: 


“ == a? As (a = V2) : (80) 
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This latter is generally known as the wave equation. If we bear in mind that 
8 characterizes the amount of compression or expansion, we can say that in our 
case the equation gives the law for sound propagation. The sound sources are 
the parts of space where div F differs from zero. 


117. Equation of thermal conduction. We saw in [108] that the 
quantity of heat passing in time dt through an elementary surface dS 
may be taken as 


dQ = kdt dS ae = kdt dS |grad, U(M)|, 


where k is the coefficient of internal thermal conduction, U is the tem- 
perature and (n) is the direction of the normal to dS. Let (8) be a 
closed surface bounding the volume (v), and let us find the total 
quantity of heat passing through (8). We easily see that: 


dQ = — dt s \ kgrad, U ds. (81) 
(s) 


Here, if the temperature decreases in the direction (n) of the outward 
normal, 0U/dn < 0, and the corresponding elements of the integral 
are negative, whilst the situation is reversed with increasing tempera- 
ture. Noting the (—) sign on the right of (81) and that heat flows in 
the direction of decreasing temperature, we can say that Q is the 
quantity of heat passing out of (v) in time dt. The heat flowing into (v) 
will be given by (81) with the (—) sign. 

The quantity of heat given out may be alternatively obtained 
by observing the change of temperature inside the volume. We con- 
sider the elementary volume dv; if its temperature increases by dU 
in time dé, the quantity of heat expended must be proportional to the 
temperature rise and to the mass of the element, i.e. the quantity of 
heat is 


ydU -gdv = ye at dv, 


where g is the density of the body and y a coefficient of proportionality 
known as the specific heat of the body. The heat given out by the 
total volume is thus 


1q= —arf ff ve Boe 
(v) 


where the (—) sign indicates that heat given out is to be understood. 
and not heat acquired. 
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On equating the two expressions obtained for dQ and using (37) of 
[109], we have 


| [ f vee de =| [ { div (& grad U) do, (82) 
() () 
i.e. we must have, for an arbitrary volume, 
ian [ve -G- —div (k grad U)|dv sa), 
(°) 
whence we get the differential equation for thermal conduction: 


yee == div (kgrad U) (83) 


or 


aU ) 0U ) 0U 
ve Ge = Ge (FG) + ay (* oy) + ae (Ae): (831) 
This equation must be satisfied at all interior points of the body. The 


temperature U depends on the coordinates of the point and on time. 
If the body is homogeneous, 7, @ and k are constants, and (83) can be 


written 
| -|+) (84) 
ye 
or 
au aU, eu, aU 
or = (ae + ae + ae) (84) 


If the thermal phenomenon is stationary, i.e. the temperature is 
independent of time t and depends only on (2, y, 2), (84) takes the form 


AU =0, ice. aa tga t Gen. (85) 


We have thus arrived at Laplace’s equation, already encountered in 
[87] and [114], for the temperature in a stationary process. 

We assumed when deducing the thermal conduction equation (83), 
that no heat sources were present in the body; if this were not the case, 
we should have to replace (82) by another equation: 


S[froF do = [ [ {div (kgrad U) do + ffede, 
() ) (0) 


where the last term on the right-hand side represents the quantity of 
heat originating in the volume (v) and reckoned per unit time. 

The integrand e(t, M) gives the strength of the heat sources con- 
tinuously distributed throughout (v) and can depend on time as well as 
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on the position of the point IM. Instead of the differential thermal con- 
duction equation (83) we should obtain an equation of the form 


yo SU = div (kgrad U) +e (86) 
or, in the case of a homogeneous body, we should have instead of (84): 


ge PAU THe. (87) 


Equations (87) and (84) are analogous to (79) and (80) of [116]. 
The presence of heat sources in the thermal conduction equation is 
analogous to that of external forces or, more precisely, sound sources 
div F in the propagation equations. The differential equations, (79) 
or (87), are non-homogeneous in both cases for this same reason, that 
they contain free terms, div F or e, which have to be looked on as given 
functions, in addition to the required functions s or U. An essential 
difference between equations (80) and (84) should be noticed. The 
first contains the second derivative of the required function with 
respect to time, whilst the second contains the first derivative. This 
circumstance makes an essential difference as regards the integration 
of the equations. 


118. Maxwell’s equations. The following vectors are introduced in the study 
of electromagnetic fields: the electric intensity E, the magnetic force H, the 
total current r, the electric displacement D, the magnetic induction B. The 
two basic laws of electrodynamics, which are generalizationsofthe Biot~Savart 
and Faraday laws, can be written in the form 


fa.ds=—| f mas, (88) 
ij is) 
ld 
feas=-——-= | | Baas, (89) 
ij (s) 


where c is the speed of light in vacuo. 

The first equation connects the circulation of the magnetic force round 
the contour of a surface with the flux of total current through the surface. 
The second connects the circulation of the electric intensity with the derivative 
with respect to time of the flux of magnetic induction through the surface. 
In these equations, (1) is an arbitrary closed contour bounding a surface (S). 
Furthermore, D and Bare related to E and H in a quiescent homogeneous 
medium by: 

D = «E; B= vi, 
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where ¢ and uw are constants, called respectively the dielectric constant and 
the permeability of the medium. The total current is made up of two terms, the 
conduction current and the displacement current: 


OE 
BSE ea 


where A is the coefficient of conductance of the medium. Hence (88) and (89) 
take the final form: 


[H.ds= —|f (2z, +055) ds, (90,) 

w is) 
[x ds=——_- | f H,ds (90,) 
$ eo c at J. lt n : 2 


W) (s) 


The integrals on the left-hand sides can be transformed to surface integrals 
by Stokes’ formula: 


{ curl, HdS and ffecurl, Eds, 
(S) (S) 


so that the equations now become: 


[fe curl, H— (22, +052)]as = 
“(8) 
{ [[ecura® + wl as =0. 
(8) 


We have from these, by the arbitrariness of surface (S) and therefore of the 
direction (n) of the normal: 


ecurlH =7E +e, (91,) 
ccunlE = — 2 : (91,) 


These latter represent the differential form of Maxwell’s equations, and amount 
to a set of six differential equations relating the six components 


Ey, Ey, E,, Hy, Hy, Hz. 
It follows at once from (91,) and (91,) that in the present case the vector: 
C6} OF OH 
ot ot 
are solenoidal, since their divergences are respectively 
cdivcurlH and cdivcurlE 


and therefore vanish [112]. 
It can further be shown that E and H are themselves solenoidal in a given 
region of space, provided they are solenoidal there at some initial instant. 
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Before proving this, we introduce the two quantities 
div sE=oe,=0; divuH=o,,, (92) 


known respectively as the electric and magnetic charge densities. It now 
follows from the equation 


div (iz +e 2) =~ div cE + £ div (eB) =0 
that 


A 8 
ele 


and integration of this first order equation gives us [4]: 


where g, is the value of g at ¢ = 0. Consequently, if we have 9, = 0 at an 
initial instant, i.e. 
div E, = 0, 


we shall have 0 = 0 for any ¢, i.e. 
div E = 0. 
Similarly, it follows from (91,) that 


and if div H, = 0, div H = 0 for any ¢. 

The latter equation is equivalent to the vanishing condition for the magnetic 
charge, which is usually permissible. 

Other equations can be deduced from Maxwell’s, in which E and H appear 
separately. We take the curl of both sides of (91,) and get: 


—cecurl curl E = poe 
or, on using (57,) and (91,): 
¢ (SE — grad div £) == (eG +28). 


whence finally 


CE A OE 2 : 
ar +r =r (AE — grad div E). (93) 


Exactly the same form of equation may be obtained for H. 
In the absence of electric charges, i.e. when div E = 0, (93) becomes: 
@E A OF 


—_ — = — AE. 94 
Ot? € Ot eu a ae 


This is generally known as the equation of telegraphy, since it was first obtained 
when investigating the propagation of current along cables. Finally, if we are 
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concerned with a perfect dielectric, i.e. a non-conducting medium, we have 
A =0 and (94) becomes: 


OE _ atk ( = a) (95) 


We have already encountered an equation of this form in [116]. 

If the process is stationary, i.e. vectors E and H are independent of t, equa- 
tion (91,) gives curl E = 0, so that E is a potential vector: E = grad ¢, whilst _ 
the first of equations (92) gives: 


div grad 9 = < or Ag= eae (96) 


In places where 9 = 0, i.e. electric charge is absent, we get Laplace’s equation 
Ag = 0 for the potential 9. 


119. Laplace’s operator in orthogonal coordinates. We introduced 
general curvilinear coordinatesinspace in [60]. Wenow consider a partic- 
ular case of these coordinates, when the elementary volume referred 
to in [60] is a rectangular parallelepiped. This case of orthogonal 
curvilinear coordinates is the most important and the most frequently 
encountered in applications. 

Let us take three new variables q,, ¢,, g, instead of Cartesian coordi- 
nates 7, y, 2 In space: 


P(LY,2)= Qs P(LY, 2%) = Gas O(%,Y, 2) = Qs (97) 
or, in the form when solved with respect to 2, y, 2: 


X= Py (G1. Fa 93)3 Y= Vr (M1 M20 Ma)3._ B= @y (G15 Yas Ys) « (98) 


On assigning constant values A,B,C to the new variables q,, q2, 3, 
we get three families of coordinate surfaces, the equations of these in 
the x, y, z coordinates being: 


¢(2,y,2)= A(T); y(x,y,2)= B(IT); ow (x,y,z) =C (IE). (99) 


We take any two coordinate surfaces from different families, say from 
families (II) and (IIT); these will intersect in a curve, with the equation 


y (x,y, 2) = B; @ (2%, y, z) = C, 


where B and C are definite constants. Only g, varies along this curve, 
and we can refer to it as the coordinate line q,. Similarly, we have 
coordinate lines q, and qs. 
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We find the square of an element of length in the new coordinates: 


ds? = dz? +4. dy? a dz? = (3 dq, + a digo + aE ap, 7 ge). As 


+ (sedan + get das + Ge daa)’ + (Get day + $2" dan + $2* dg): (100) 


On removing the brackets, we get a homogeneous second degree poly- 
nomial in dq,, dgq,, dg,. Next we find the conditions for the poly- 
nomial not to contain product terms in different differentials dq. 

We can take, say, the term in the product dq, dg, in (100). The 
coefficient of the product will be: 


2 (Se. Bet + Gee See 4g St Seu) 


Og, 9g, ' @g, Og, ' 0g, Og)’ 181) 


An elementary volume in the new coordinates (Fig. 97) will be 

bounded by three pieces of coordinate surfaces. Three edges, AB, AC, 

AD, will leave the vertex A of its 

, base, corresponding to the values 

0 Aas Gis In Gg Of the new coordinates. 

Only g, varies along AB, only q, 

along AC, and only qg, along AD. 

If we consider the first and second 

edges, functions (98) are functions 

of g, only on the first edge, and the 

A, dq, B direction-cosines of the tangent are 
proportional to [I, 160] 


H34q5 


Op, Oy Oy 
Og,” O77 Og * 


Similarly, the direction-cosines of the tangent to the second edge 
are proportional to: 


09, OY, 0, ; 
Og,” Og,’ O92 


The vanishing of (101) is thus equivalent to these two edges being 
perpendicular. If we also require the vanishing of the coefficients of 
dq, dg, and dg, dg, in (100), this is equivalent to requiring that all three 
edges of the elementary volume in the new coordinates should be 
mutually perpendicular. Hence, the necessary and sufficient condition 
or a system of curvilinear coordinates to be orthogonal is that the expression 
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for ds? should contain only terms in the squares of the differentials, i.e. 
only terms in dqj, dqz, and dq}. 

We shall assume in future that the curvilinear coordinates are 
orthogonal. 

We now have for ds? an expression of the form 


ds? = Hi dqj + H} dg} + Hj dq, (102) 
where 

an (y+ (+ ( 

Hi = (ay + (ae) + Cae) (103) 

Hi = (a) + (at) + (ae) 


If we recall that only one variable changes along each of the edges 
of an elementary volume, we obtain for the lengths of the edges, 
by (102): 

ds; = H,dq,; ds, = H,dq,; sz; = H3dq, (104) 


and an elementary volume in the new coordinates is given by the 
expression 
dv = ds, ds, ds, = H, H, Hz dq, dq, dq3. (105) 


Now let A be a vector field in space; we know from [109] that its 
divergence at a point M is given by 


Sf A, as 
divA= lim © __, 
(x,)>M % 

where (S,) is the surface bounding a volume (v,) of magnitude V, 
which contains the point M and contracts indefinitely towards it. We 
apply this to an elementary volume in curvilinear coordinates q, 9, 93; 
and find the flux of the field through the surface of the volume. We 
start by finding the flux through the right and left-hand faces. The 
coordinates have the values q,, g:, 3 at the base vertex A, whilst gq, 
will have to be replaced by (q, + dgq,) on the right-hand face. Further- 
more, the direction of the outward normal on the right-hand face 
coincides with the direction of the coordinate line q,, the direction on 
the left-hand face being the reverse. The component A, along the out- 
ward normal (n) is thus Aq, on the right-hand face and (— Ag,) on the 
left-hand face, where Ag, is the projection of vector A on the tangent 
to the coordinate line g, or, as we usually say, on the coordinate line q,. 
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In view of the smallness of the faces, we can replace the surface inte- 
grals SSAn dS over them by the simple product of the integrand and the 
area of the corresponding face, which gives us for the flux through 
the right and left-hand faces: 
Ag, ds, dss |q,+4q, and — Aq, ds, dss | q, , 
the flux through both faces being 
Ag, ds, ds | +49, —_ Ag, ds, dss | % 
or, by (104): 
Ag, H, Hg 42 095 | 9,+49,— Ag, Hy Hy dg, qs | 9, = 
ad [H, Hy Ag, | q+dq, — Hi, Hy Ag, | a] dq, dq;. 
We finally replace the increment of the functions by the differential, 
and get for the flux through the right and left-hand faces: 


(jf, H,A 
Me FeO) aq, Aga das. 


Similarly, the flux through the front and rear faces is 


0(H, H, Aq.) 
ee dq, dg, dq, 


and through the upper and lower faces: 
SO FA) dg, Ags Ags. 
3 
We add these three expressions and divide by the volume obtained 
from (105) and arrive at an expression for the divergence of the field 
in orthogonal curvilinear coordinates: 


div A = u [ O/H, H, Aq) abe o(H, A, Aq) + res Aaq3) | (106) 
3 


H, H,H, Og age 
Now let A be a potential field, ie. the field of the gradient of a 
function U(M), so that A = U. 
The component A,, is now the derivative of U with respect 
to the direction q,: 


AU 1 


A =— lim —=- >zFyF PY 
1 As,->0 As, A, On 
and similarly: 
1 0U 1 ou 
A= : A.== 
se 2 942 % Hy, 9%, 


119] LAPLACE'S OPERATOR IN ORTHOGONAL COORDINATES 341 


Substitution of these expressions in (106) gives us the expression for 
Laplace’s operator in curvilinear orthogonal coordinates: 
1 a (2s H, aU “i 
H,H,H, | oq, H, 091 
2 (Ep au of H, H, La 
ge H, Og2 gs H, 0q5 


AU = div grad U = 


(107) 


Laplace’s equation AU = 0 takes the form, in coordinates q,, >, 3: 


) (a — 6] (427: 0U 
0q1 H, Oq1 ge H, 0g. 


)+ 


Adi, oF )=0. (108) 


r oF ( H, 093 
1. Spherical coordinates. In this case, expressions (98) become [59]: 
x=rsin@ cosy; y=rsinésing; z=—rcosd, 
where g, = 7, q, = 9 and q, = gy. We find ds?: 
ds? = (sin 6 cos g dr + 7 cos 4 cos y dé — r sin @ sin y dy)? + 
+ (sin 6 sin gy dr 4- r cos 6 sin y dé + rsin 6 cosg dg)? + 
-+- (cos 6 dr —rsin 6 dé@)?, 
or, on removing the brackets: 

ds? = dr? + 7r2d62 + 7? sin? 6 dg’, (109) 


ie. H,=1, H,=7, H, =rsin 6, with 0 < 6 < a, so that H, > 0. 
Substitution in (108) gives us Laplace’s equation in spherical co- 
ordinates: 


@ (5+. 9 OU 8. q OU af 1 oy). 
x (" sin 6 5) + oy (sin 0 --) + op (Gar we) = 
or 
a aU L. Of 200 i SOM Se 1g 
= (" Or }+ sin 6 ay (sin 9 00 )+ sin?@ og? a Os (110) 


We find the solution of this equation depending only on the radius 
vector. With this, we have to take 0U/d0 = 0U/dy = 0, so that 


or Or 2 
whence 
» UU ew iG, 
ae =—C, or aera 
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and we find on integration: 


C 
r 


y= 


14565; (111) 


where C, and C, are arbitrary constants. We recall that r is the distance 
of the variable point VM to the fixed point J7,, which we can choose 
as the origin. In particular, with C, = 1 and C, = 0, we have the 
solution l/r, already mentioned in [87]. 
2. Cylindrical coordinates. Here, 
x=ecosy; Y=esing; z2=2, 
so that g, = 0, 9 = @, Ys = z. We have for ds?: 
ds? = de? + oe? dy? + dz?, 
whence H, = 1, H, = oe, H, = 1, and Laplace’s equation becomes in 
cylindrical coordinates, by (108): 


a U acl ou a aU) _ 

ae ( ¢ oe) el ) +(e Gz )=9 
a au 1 @U aU 
ae ( & we) 7 qo te = ee 


Oz? 
It is easily shown, as above, that the solution depending only on 
the distance 9 from OZ is: 


U =C,logo + C,, (113) 


or 


Let U be independent of z, i.e. U has the same value at corresponding 
points of all the planes parallel to the XY plane. It is now sufficient 
to consider the values of U on the XY plane only (the plane case). 
Laplace’s equation in rectilinear rectangular coordinates gives here: 


eu , #U 
Gat Gye 8 


If the plane is referred to polar coordinates (o,p), we get the equation, 
by (112): 
0 aU 1 eu | 
ae (0 ae) to ae =O 

It is clear from (113) that in the plane case a solution of Laplace’s 
equation will be given by log e, where ¢ is the distance of a variable 
point from a fixed point. Of course we could take the solution log 1/e = 
== —log 9 instead of log 9. The fundamental solution of Laplace’s 
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equation in three-dimensional space is thus the inverse of the distance 
of a variable point from a fixed point, whilst it becomes the logarithm 
of this inverse distance, or of the distance itself, in the plane case. 


120. Differentiation in the case of a variable field. Let a scalar field U(i, M) 
and a vector field A(t, 1) be given in space, the field varying with time in 
both cases, i.e. the value of the scalar or vector is a function of time at every 
point. Further, let all space be given a motion represented by the velocity 
field v. We shall suppose this latter vector to be also dependent on time ¢. 

We investigate the variation of U with time. We can do this in two ways: 

1. We can fix our attention on a definite point of space and find the rate of 
change of U at this point. We arrive at the partial derivative 0U/0t, which 
may be called the local derivative, since it relates to a definite position in space. 

2. We can find the rate of change of U whilst fixing our attention on a 
definite particle of the moving medium (substance). When differentiating with 
respect to time, we now have to take into account the motion of the points of 
the medium themselves, i.e. we have to differentiate U both directly with 
respect to £ and indirectly via the coordinates (x,y,z) of the point M. 
We arrive in this case at the total, or as it is sometimes called, the particle 
derivative : 


dU ou oU dx , OU dy , 0U ad 


de ae ae ey ak ee a 
ww. 8 aU au 
Sg ag Tog UE ees 


which may be written in the condensed form: 


dU 0U 
Tage hae +v-grad U. (114) 


We had an example of a particle derivative in [114], where we considered 
the total derivative with respect to time of the density of a particle of a con- 
tinuous medium in motion. 

Similarly, we have for the variable vector A(é, 1) in a moving medium: 

dA oA 0A 0A 0A 
apg eae sg ee oer 
or 
dA 


OA : 
ar oe: + (v grad) A, (115) 


where the meaning of the symbol (v grad) is given by: 

8 

oz 

The first term in (114) or (115), ie. the partial derivative with respect to 


time, represents the change at a given place, whilst the second term represents 
the result of the motion of the medium itself. 


) ) 
(v grad) = Yea a os Os 
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We now establish certain formulae for differentiating integrals over domains 
related to moving media. The dependence of the integral on time is here due 
both to the integrand being a function of time and to the domain of integration 
varying with time. We can find the derivative with respect to time ¢ by looking 
on the two-fold dependence on # as a dependence on two variables then applying 
the rule for differentiating functions of a function [I, 69]. It amounts in essence 
to a case of the principle of superposition of indefinitely small operations. 

The derivative of the integral with respect to ¢ will consist of two terms: 
the first is found by assuming that the domain of integration is fixed and is 
given by simple differentiation with respect to ¢ under the integral sign [80], 
whilst the second only takes into account the change in the domain of integra- 
tion, the integrand being meantime assumed constant. 

We consider various cases. 

1. Let (v) be a variable volume and U(t, M) a scalar function. We find the 


expression for the derivative: 
d > 
| | | U de. 


(v) 


Every element dS of the surface (S) bounding (v) describes a volume df v,, dS 
in time dt, where (n) is the direction of the outward normal to (S) [114]. 

On multiplying this change in volume by the corresponding value of the 
integrand U and summing over the total surface (S), we get the change in the 
value of the integral due to the change in the domain (v) itselff: 


dt { { Ue, ds. 
(S) 


On dividing by dé and adding the term due to the change in the integrand, 
we get the rae for the derivative of the integral in the form 


ra a | [Jea=] [fare +] Ue. as, 


whence, on applying Ostrogradskii’s formula, we have: 


w) 1128) ated] (116) 


On expressing 0U/0t in terms of dU/dt in accordance with (114) and using 


(57,) [112], 
div (Uv) = Udivy-+v-gradU, 


we can re-write (116) as 


a a) {Jee=] bor + Udive| dv, (117) 


{ If the angle between the direction of v and (n) is obtuse, v,, will be negative 
and the change in volume df v,, dS will also be negative. 
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2. We now consider the derivative of the flux of a variable vector field 
A(t, M) through a moving surface (S): 


d 
| [ Anas. 
(S 


Here, (S) is a surface related to a moving medium and (n) is the direction of 
the normal to (S). One term in the required ex- 


pression will be 
v 
(n) 


J ras. (118) 


The second term, due to the movement of (S) 
itself, is found as follows. Let (2) be the contour 
of the surface and ds a directed element of the 
contour; we define the direction of (/) later (Fig. 
98). Surface (S) describes a volume (dV) in time 
dt, the three boundary surfaces being: the position 
(S,) of (S) at time ¢, the position (S;,,4;) at time 
t + di, and the surface (S’) described by (/) in 
the interval d¢. An elementary area of (S’) will be b 


Ss 
ds’ = | ds 4 v | dé. in) d 
Let (n) be the direction of the normal to (S;) Fre. 98 


and (S;,4;), taken in the same direction, and let 

the normal to (S;,4;) be directed outwards from 

(6V). Let (x) also denote the direction of the outward normal from (éV) to 
(S’), and let the direction of (1) be specified such that ds, v and (n) to (S’) 
have the same orientation as the axes. With this, clearly, 


A, dS’ = A-(dsx-v) dé, 
so that Ostrogradskii’s formula gives us: 
Sf A,dS—ffA,dS + def A-(dexv) =f (div Adv. (119) 
(St4ar) (Si) ® (6V) 


The (—) sign in front of the integral over (S,) is due to the normal (n) over(S,) 
being directed inwards to (6V). But we know from [105] that 


A- (ds xv) = ds- (vx A) = (vx A), ds, 


where (v X A), is the projection of v x A on the direction ds, and hence, by Stokes’ 
formula: 
J A-(dsxv) =f (vx A),ds =f { curl, (vx A) dS. 
1) ) (S) 
On dividing (SV) into elementary volumes dv = v, dS dt, where dS is an 
element of (S,), we get by (119): 


Sf A,dS—S{A,dS = dt{ § [e, div A— curl, (vx A)] ds. 
(St4.a2) (S) (Si) 
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We divide both sides by dé and pass to the limit to obtain the term of the 
derivative due to motion of (S). We add term (118) and get finally: 


ar || 4e ds = \ ee + v,div A+ curl, (axe) ds - (120) 


The term in curl, (AX v) is absent if (S) is a closed surface, and the formula 
in this case follows at once from (116). Suppose, in fact, that (v) is a variable 
volume bounded by the closed surface (S); we obtain, on applying Ostrogradskii’s 
formula and (116): 


am | [4 ds = ar] { Ja eee) lee ‘Rate (v div A)] do = 
nf jon [84 aa] e= jf +m div Al dg. 


3. We now find the derivative of the circulation of a variable vector over a 


moving curve: 
d 
ry J A s ds. 


As usual, one term in the required expression will be 


fs as. (121) 


The additional term, due to the motion of the curve itself, is obtained as 
follows. The curve (l) describes a surface (dS) in time dé, the four boundary 
lines being (Fig. 99): curve A,A,, which is the position (I,) of (/) at time t; curve 
B;B,, the position (1; 4+) of (1) at time ¢ -+ dt; and finally, the curves A,B, 
and A,B,, described by the ends A, and A, of (1) in time dt. Stokes’ formula gives: 


§A,ds+ § A,ds— § A,ds+ § A,ds=Sfourl,AdS, (122) 
ti) (AB) (usa) (B.A) (8) 


the integrations over (I,) and (J;,4,) being taken from A, to B, and A, to B, 
respectively, whilst (n) is the normal direction to (6S) such that the vectors 
ds, v and (n) on (J,) have the same orientation as the axes. The integrals over 
the small curves (A,B,) and (B,A,) can be replaced by single elements, i.e. 
the products of integrand and length of path; we have for these the scalar products 
of A and the small displacements v dé: 


A@).y@ dt and — AQ). y() di, 


where the (—) sign is used because integration over curve B,A, is carried out 
from B, to A;, i.e. in the opposite direction to v, whilst the superscripts denote 
values corresponding to the ends A, and A,. 

An elementary area dS is given by 


dS = |dsxv| de, 
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and the normal (n) to the surface has the same direction as the vector ds X v, 
so that clearly: 


curl, AdS = (ds x v)- curl A dt = (vx curl A) - ds df, 
and (122) gives: 
f As slag A, ds = A). y(2) dt — AQ). yQ) dt + dt AN (curl AX v), ds. 


(hpat) 


On dividing both sides by dt, passing to the limit and adding term (121), 
we get the required derivative, where we write simply (1) instead of (1): 


+] A, ds = A@). v2) — AQ). y) 4 { ee “gi + (carl Ax] ds. (123) 
(i) @ 


Fie. 99 


If (1) is a closed curve, the terms outside the integral fall out, and we get: 


< | Agdge [ Ee + (ourl Axv),|ds. (124) 
0) 0) 


This expression can be obtained more simply by transforming the line 
integral by means of Stokes’ formula, then using (120). 

We further consider the circulation of the velocity along the moving contour 
(1). By (123): 


a Jes ds = ve). v2) — yQ). y@) + ie + (curl vx »)s| ds = 
0) () 


== {v@) jo y(t) je ii |e ts (curl ¥x¥)s| ds. (125) 
() 
The component of curl vx v along OX will be: 


Ov, Ov, ) —_ ( Ovy Dv. Je 


dz Ox Ox oy 


(curl v X v), = ( 
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On removing the brackets and adding and subtracting v,.0v,/dx, we can write: 


ov, | Ory Ou, 
— (Ge tah tae); 


and hence we easily obtain, using (115): 


dv dv 1 av 1 
curlyxXv¥ = ar ae Tg Bred v|? = w——- — rad |v|?, 


where w is the acceleration vector. We have on substituting in (125): 
Se f eee = |v 2 — fv + (eas grad, |vlt) do = 
0) ) 
& = [jv ie — fy [27 +[u, ds, (126) 
0) 


since clearly: 


§ grad, jy|t de = |v |*# — [wf 
@ 


CHAPTER VYV 


FOUNDATIONS 
OF DIFFERENTIAL GEOMETRY 


§ 12. Curves on a plane and in space 


121. The curvature of a plane curve; the evolute. The present chapter 
deals with the basic theory of curves and surfaces; it starts with 
plane curves, after which we pass to curves in space and surfaces. 
Our account makes use of vectors, so that the reader must carefully bear 
in mind the initial sections of the previous chapter up to and including 
[107], which deals with the differentiation of vectors. We start by 
proving a lemma: 

Lemma. Jf A is a vector of unit length (a unit vector) which depends 
on a scalar parameter t, we have dA/dt- A= 0, ie. dA/dt | A. In 
fact, A+ A = 1 by hypothesis, and we obtain on differentiating this 
equation with respect to 1: 


dA dA 
ap eae 
or, by the independence of a scalar product on the order of its factors: 


a -A=0, ie. oA LA, 
where the orthogonality condition obviously only has a meaning in 
the case when dA/dt differs from zero. 

Here and in future, we always assume the existence and continuity 
of the derivatives mentioned in the text. 

Let (Z) be a plane curve and let the position of a variable point M 
on the curve be described by a scalar parameter t. The curve may be 
characterized by the radius vector r(é) from some fixed point O to a 
variable point of the curve (Fig. 100). The derivative dr/dé gives a 
vector directed along the tangent to the curve, as we saw in [107], 
whilst if the length of arc s, measured from some definite point of the 


349 
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curve in a definite direction, is taken as the parameter, dr/ds is the 
unit tangential vector t, the direction of which coincides with the direc- 
tion of increase of parameter s along the curve: 


dr 
ds 


=t. (1) 


The derivative of the unit tangential vector with respect to s is called 


the curvature vector: 
dt 


+(t) 


{L) (L) 


Fie. 100 Fig. 101 


The length of this vector characterizes the rapidity of change in the 
direction of the vector t, and is called the curvature. 

The curvature vector is perpendicular to the tangent by the lemma 
just proved, i.e. is directed along the normal. 

Furthermore, it follows at once from the definition that it is directed 
towards the concave side of the curve, since the difference t(s + ds) — 
— t(s), with As > 0, is directed towards this side (Fig. 101). 

The length of vector N is called the curvature, as already mentioned, 
and if we introduce the notation 


N=. (3) 


the inverse of the curvature, g, is called the radius of curvature. We 
now write n as the unit curvature vector, i.e. the vector of unit length 
with the same direction as N. 

If the length | N | = 0, we must take 9 = o°, whilst n is not defined. 
For instance, if (Z) is a straight line, |N| = 0 at every point of it, 
and we can choose either of the two directions for the normal lying in 
the plane concerned. We shall assume in future that | N | # 0. 
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We have by (3): 
1 

N= oR (4) 
Let us mark off along the direction of n, i.e. along the normal direction 
towards the concave side, the segment MC, equal to the radius of 
curvature at the point M of the curve (Fig. 102). Its end C is called 
the centre of curvature of the curve at the point M. If M moves 
along the curve (L), C varies and describes a curve (L,), called the 
evolute of curve (L), i.e. the evolute of 
a curve is defined as the locus of its 

centre of curvature. 

We must find the derivative 
dn/ds for the sake of what follows. 
Since n is a unit vector, dn/ds | n 
i.e. dn/ds is directed along the tan- 
gent. We obtain on differentiating 
the obvious equation t -n = 0 with 
respect to s: 


dn 
N-n-+t- es 


But N and n have the same direc- 
tion, and N- n = I/o by (4), so 
that it follows from the above equa- 
tion that t+ dn/ds=—1/9. We see 
from the fact that t and dn/ds are parallel that dn/ds is in the opposite 
direction to t and has a length 1/9, ie. 


Fie. 102 


dn 1 
de = oO t . (5) 

Let r be the radius vector and s the length of arc of the curve (L) 
as above, and let r, and s, be the corresponding magnitudes for the 
evolute (£,). On differentiating with respect to s the equation (Fig. 102) 


r,=r-+on 
we get 
dr, de dn 
ds ar ds ™ +t ds ” 
or, by (5): 
dr, __ de dr, de 
dg te age ee Sage ig (8) 


352 FOUNDATIONS OF DIFFERENTIAL GEOMETRY [121 


The right-hand side of this equation is a vector directed along the 
normal to (L), whilst the left-hand side is a vector directed along the 
tangent to the evolute; hence the normal to (L) is parallel to the tan- 
gent to the evolute. But both these latter past through the same point 
C and are thus identical, leading us to the first property of evolutes: 
a normal to a curve is tangential to the evolute at its corresponding point. 

On recalling the definition of envelope, we can state a second pro- 
perty of evolutes: the evolute is the envelope of normals to the curve. 

It seems natural to take the length of arc s, as the parameter for 
the evolute, and by the rule for differentiation of a function of a 
function: 


dr, dr, ds, dds, 


ds ds, ds de 


where t, is the unit tangential vector to the evolute. We get on substi- 
tuting in (6): 
ds, __ de 
“de 1 =a ™ 
and we see by comparing the lengths of the vectors on the two sides 
of the equation that 


des, 
ds 


__ |_de 
~~ | dg 


» die. Ids,| = |dgl. 


If we assume for simplicity that 9 and s, are increasing over the. 
sections of the curve and evolute concerned, we can write ds, = do.t 
Integration of this relationship over the section concerned shows that 
the increment in length of arc of the evolute is the same as the incre- 
ment in the radius of curvature of the initial curve. Hence we have a 
third property of evolutes: the increment in the radius of curvature of 
the curve over a section of monotonic change is equal to the length of arc 
between the corresponding points of the evolute. In the case of Fig. 102, 
this property is expressed by: M,C, —~ MC = UCC. 

We take definite axes OX, OY on the plane and let ¢ be the angle 
that the tangential direction t forms with OX. We express the unit 
vector in terms of its components: 


t= cos gi + sing}, 


{ On the assumption that 9 is varying monotonically, we can always choose 
the direction for measuring s, such that s, is increasing monotonically with 9. 
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where i and j are the unit vectors along OX, OY. We obtain on dif- 
ferentiating with respect to s: 


: dp . dp . 
N= —sing 2 i+ cosp- j, 


whence the square of the length of the curvature vector is given by: 


1 
ro 


dp 
ds 


=(—sing ZY + (cose nal or = : 


This is the same expression for the curvature as obtained in [I, 71]. 
Let the equation of (ZL) be given explicitly as 
y = f(x). (7) 
The equation of the family of normals to the curve will be 


¥—y=—7-(X—2) or (X~a)+¥(Y—y)=0. (8) 


Here, (X, Y) are the current coordinates of the normal, (z, y) are 
the coordinates of the point M of (LZ), and y is the function (7) of z. 
The role of parameter in equation (8) of the family of normals is played 
by the abscissa x of a variable point of the curve. On applying to (8) 
the usual rule for finding the envelope [10], two equations have to be 
written: (8), and a new equation obtained by differentiating (8) with 
respect to the parameter wz: 


He arise tae, 
—1+y'(Y—y)—y?=0. 


Elimination of x from these equations gives an equation connecting 
X and Y. This is in fact the equation of the normal envelope, i.e. the 
equation of the evolute. An alternative procedure is to solve system 
(9) for X and Y in terms of the parameter 2, so as to obtain the para- 
metric equations of the evolute: 


(9) 


ee YE es a 1+y? 
x = y” ’ Ng y =f y” be (10) 
If the equation of (L) is itself given parametrically, the derivatives 
of y with respect to z in (10) have to be expressed in terms of the 
differentials of the variables [I, 74]: 


,__ dy . . dz} _ d®y dx — d?xdy 
ag BBS age age 
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Substitution of these expressions in (10) gives us the parametric 
equations of the evolute in this case as: 


. a ee dy(da? + dy?) =yt da(dz? + dy?) 


dy dx—dady ’ d?y dx — d?a dy (11) 


Examples. 1. We find the evolute of the ellipse: 


SU 
a? b2 


=] (a >b). 
On writing the equation of the 


ellipse in the parametric form 


x=acost; y=bsint 


0 


Fie. 104 


and substituting in (11), we find after simplification: 


a? — b2 
xX =— cos? t, 
a 


2 p2 
jy =— SF sinss, 


We eliminate parameter ¢ from these two equations. We multiply the first 
by a and the second by b, raise to the power 2/3 and add; this gives us the evolute 
of the ellipse in the implicit form: 


2 2 2 2 2 
a’ X3 + b3 Y3 = (a? — 6?)?. 
The evolute is easily plotted by using these equations. The radius of curvature 
attains its least and greatest values at the vertices of the ellipse and the cor- 
responding points of the evolute are singular points (cusps) (Fig. 103). 
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2. We find the evolute of the parabola y = az*. We easily find, on using 
equations (10): 


] 
= 243 = +4 
x 4a2x3, Y 3g Tt 30x". 


Elimination of the parameter x now gives us the evolute of the parabola 
as explicitly (Fig. 104): 
1 3 2 


Y= — — X38 
2a * Dy aa : 


3. We take the cycloid: 


z=a(t—sint); y=a(1l—cos?). 


y 


Fie. 105 


We use equations (11) to find the parametric equations of the evolute as 
X=a(i+sint); Y—=—a(l—cos?). 


This may easily be shown to be the same curve as the original cycloid, 
except for being displaced relative to the axes (Fig. 105). We simply put ¢ = 
= T — 2, and write the last equations as: 


X -an=a(t—sint), 
Y + 2a =a(l — cost), 


whence our statement follows immediately. 


122. Involutes. The curve (LZ) itself is called the involute of its 
evolute (£,). A rule for drawing the involute of a given evolute is 
easily derived from the properties of evolutes. If C is a variable point 
of (Z,) and s, is its length of arc, we cut off a section CM = s, + a, 
where a is a constant, in the negative direction along the tangent to 
(L,) at C, and consider the locus (LZ) of the end M. This locus may 
easily be shown to be the required involute (Fig. 106). It is sufficient 
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to show that C/ is normal to the curve (L). Let r and r, be the radius 
vectors to (LZ) and (L,), as above, and let t, be the unit tangential 
vector to (£,). By construction: 


r=r,—(s,+@)t,, 


>) whence differentiation with res- 
pect to s, gives: 


dr di 
da, =t,—t, —(8y + a) a, ’ 
; | ee dt, 
i.e. 7a —(s, +a) a 


It is clear from this that the vector 
dr/ds,, parallel to the tangent to 
Fia. 106 (L), is at the same time parallel to 
the vector dt,/ds,, i.e. to the nor- 
mal to (L,); hence it follows that the tangent CM to (Z,) is normal to (LZ). 
We can assign arbitrary values to the constant a in the expression 
CM = s, + a, so that an infinite number of involutes can be obtained 
for a given evolute. It follows from the method of construction that 
any two involutes have a common normal, the intercept of which 
between the curves maintains a constant length equal to the difference 
between the values of the constant a taken. Two such curves are said 
to be parallel. 


123, The natural equation{ of a curve. The curvature along any 
curve is a definite function of the length of arc: 


— =f). (12) 


We show that, conversely, a single curve is defined by any equation 
of the type (12). We fix the direction of the x axis arbitrarily and let 
y be the angle between the tangent to the curve and this axis. We 
know that 1/0 = + dq/ds, and (12) gives: 


a + f(s); 


whence 
s 


p= f fls)ds+C. 


i) 


+The natural equation is also known as the intrinsic equation. 
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We may assume that the direction of the x axis coincides with the 
direction of the tangent at s = 0, so that we may take C = 0 in the 
last equation, i.e. we obtain as an expression for the angle : 


§ 
g=- F(s), where F(s)= { f(s) ds. 
We know moreover [I, 70] that 


i. 


dx 
—— = COS; ds 


is = sin y, 


whence, by the previous equation: 


@ ( cos [F(s)|ds + C,, 
0 
y= f sin [F'(s)] ds + C,. 
0 


If we locate the origin at the point of the curve for which s = 0, we 
must take C, = C, = 0, and we get the fully defined curve 


s s 
ess i) cos[F(s)] ds; y= + f sin[F(s)] ds. (124) 
6 6 
The + sign merely gives symmetry with respect to the z axis. 

We have now shown that (12) can correspond to a curve defined 
in the above sense and that equations (12,) must specify the curve 
parametrically with the coordinate system chosen. It may easily be 
verified that the curvature of the curve defined by (12,) in fact has 
the value given by (12). 

We speak of (12) as the natural equation of the curve, in the sense 
that it is independent of the particular coordinate system chosen, 
whilst a fully defined curve corresponds to it (except for symmetry). 

Examples. 1. If (12) has the form 1/e = C, i.e. the radius of curvature is 
constant, we know that a circle satisfies the equation [I, 71]. It follows from 


the above that a circle is the only curve with constant radius of curvature. 
2. Let the curvature 1/e be proportional to the length of are: 


ma = 2as, 
Q 


where 2a is the positive coefficient of proportionality. The above working gives 
in this case: 


s 
c= ) cos (as?) ds; y= 
0 


Suey, 


sin (as*) ds. (13) 
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We can say from the convergence of the integrals [83]: 
f cos (as?) ds; i sin (as?) ds 
0 0 


that on indefinite increase of s the curve will tend to a point of the plane with 
coordinates equal to the values of these integrals, the point being approached 
by spiralling about it (Fig. 107). If s is assigned negative values in expressions 
(13), we get the portion of the curve contained in the third quadrant of the 
axes. The curve obtained here is known as a Cornu spiral and is encountered 
in optics. 


Fig. 107 Fie. 108 


124. The fundamental elements of curves in space. A curve (ZL) in 
space can be defined by specifying the radius vector r(¢) from the origin 
to a variable point M of the curve (Fig. 108). If we take the length 
of arc s as the parameter ¢ and differentiate r with respect to s, we get 
the unit tangential vector to the curve [107]: 


dr 
a t. (14) 


The derivative of t with respect to s is known as the curvature vector : 


dt 
as =N, (15) 


and the length of this defines the curvature 1/0, the inverse o being 
called the radius of curvature. The vector N is perpendicular to t, as 
in the case of a plane curve, and the direction of N is known as the 
direction of the principal normal to the curve. If mu denotes the unit 
vector in the direction of the principal normal, we can write: 


N=——n. (16) 
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Now let b be the unit vector perpendicular to t and n: 
b=tXn. (17) 


This is known as the unit binormal vector. 

The three unit vectors t, n and b, having the same orientation as 
the coordinate axes, are said to form a variable triad related to the curve 
(L). If (Z) is a plane curve, vectors t and n lie in the plane and the unit 
binormal vector b is therefore a constant vector of unit length perpen- 
dicular to the plane. In the case of a non-plane curve, the derivative 
db/ds characterizes the deviation of the curve from the plane form 
and is called the torsional vector. We show that the torsional vector is 
parallel to the principal normal. From (17): 

= =Nxn+tx as : 

But N and n have the same direction so that their vector product 

is zero, i.e. 


=~ =tx —-,; (18) 


whence it follows that db/ds and t are perpendicular. We know on the 
other hand that db/ds, the derivative of a unit vector, must be perpen- 
dicular to b itself. Hence db/ds, erpendicular to t and b, must in fact 
be parallel to n, and we can write 
a = + n, (19) 

where the numerical coefficient 1/7 is called the torsion of the curve, 
the inverse + being the radius of torsion or radius of second curvature. 
Unlike the curvature 1/@, 1/7 can be either positive or negative. Need- 
less to say, the existence of the tangential, curvature and torsional 
vectors is bound up with the existence of the derivatives in terms of 
which they are expressed. 

We now obtain formulae for calculating the curvature and torsion. 
On taking Cartesian axes OX, OY, OZ, with the corresponding unit 
vectors i, j, k, we can write: 


t= x2i+ yj + 2k; t=—-i+— 3-i+z k; 


aa. d?z 


NS a ee 
— ds? * ds: J ds? ” 
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whence we obtain for the length of the vector N: 
1 2 da \2 dy 2 d2z \2 
ow = lar) + Car) + Gey. me 


It follows from (19) that the torsion 1/r can be expressed as a 
scalar product: 


tT ds a 

or, by (18), ; . 

n 

ap ot (t x ds }-n. 
On substituting for n from (16): 
n= oN, 
we get: 
1 d(eN) 5 de dN _ 
> =(«“) “oN = [* . (2 Ne ds )| eN = 
a : dN 
= 0-2 (ExXN)-N+ Q2- (tx a) -N. 


The vector product t x N is perpendicular to N, so that the first term 
in the last expression is zero; hence 


+ = ¢ (tx al -N, 


or, on transposing the factors in the vector product: 


1 dN 
ae ( As xt} -N. 

We get finally, on carrying out a cyclic change of the vectors and 
using (14) and (15): 


dr dr dr 
Freely Sas)" as e)) 


It may be noted that the coefficient of (— 9*) is the volume of the 
parallelepiped formed by the vectors dr/ds, d*r/ds*, d3r/ds? [105]. 

We return to expression (20) for the curvature. It is assumed in this 
that the coordinates x, y, 2 are given as functions of the length of arc. 
We now obtain a new form of (20), suitable for a curve given in any 
parametric form. We shall need to express the derivative of the coor- 
dinate with respect to the length of arc in terms of the differential of 
the coordinate. Differentiation of the expression 


ds? = dz? 4- dy? + dz? (22) 


124] THE FUNDAMENTAL ELEMENTS OF CURVES IN SPACE 361 


gives us: 
ds d2s = da d?a +dy d2y + dzd2z. (23) 
We have, moreover [I, 74]: 
d?z d’rds—d’sdx | d*y § d’yds—dsdy . 
“de® ~  —“‘i st? dt tt—<i‘i‘iS 
d2z d?z ds — d2s dz 
igo eo ae (24) 
We obtain on making these substitutions in (20): 
1 
“oF = 
__ ds?{(d?x)?+ (d*y)?-+ (d*z)*]}-2ded*s(dand?a-+dyd?y+dzd*z)-+(d?s)*(da*+dy?+dz?) 
= ds¢ 
or, by (22) and (23): 
1 
rol = 
Lee (da:?+-dy?+-dz?)[ (d#x)?+-d2y)?-++ (d?z)?]}—_(da d¢x-+dy d?y+dz d?z)? (25) 


da’ 


We now recall from [104] an elementary algebraic identity that we 
shall need: 


(a? +b? +02) (a} +03 + ct) — (aa, + bb, + 004)? = 
= (bce, — cb,)? + (ca, — ac,)? + (ab, — ba,)?. (26) 


On applying this identity to the numerator of the right-hand side 
of (25), we can write the square of the curvature in the final form: 


A? 4+. Bt +03 
(dat + dy? + detys 


1 
= (27) 


where 
A=dyd’z—dzd’¥y; B=dzd’%—dzdz; 
C = dx d?y — dy d2x. 
If (Z) is the trajectory of a moving point, the velocity vector will be defined 
by 


_ dr de t 
eect de 
Further differentiation with respect to time gives us the acceleration vector 


rer dv _ d's | ds dt 
Sa Ge ae ae 
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or by (15) and (16): 
d2g ds ds dt d2g ye 
wae 8 ap a de a (»=-37). 


whence it is clear that the acceleration vector has a component along the 
tangent equal to d?s/dt? and one along the normal equal to v?/9, whilst the 
component along the binormal is zero. 


125. Frenet’s formulae. We introduce a notation for the direction- 
cosines of the axes of a movable triad with respect to fixed coordinate 
axes, aS indicated in the accompanying 


table. 
x | ¥Y | Z Frenet’s formulae give the derivatives 
- of the nine direction-cosines written with 
t a B | y respect to 8s. 
The components of unit vector t are 
ig a B, | y; a, B, y, and the expression 
— 
b Gs | B, | V2 
leads to the first three of Frenet’s 
formulae: 
da a , dB Ff . dy _ Ww 
de =p * “de go “de. @ * (28) 
Similarly, (19) leads to the three further formulae: 
da, ae ae dB, oe By dy, een UL 
de ge de ae eee (ey) 
Consideration of the movable triad gives us directly n = — txb, 
and we obtain by differentiation with respect to s: 
as Gh a Me ee oe et le oo ie 
8 e T @ t 


This gives the final three formulae: 


OG soo sy TE Se 
ds @ tT’ 6 ods e zs? 
dy 14 | Ye 
age ge ee (28,) 


We can easily show by using (28) that if the curvature 1/0 is zero 
along a curve (L), (ZL) is a straight line. The identity 1/0 = 0 gives, 
in fact, 

BO. OR A 0 
ds ds ds , 
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whence it is clear that a, 8, y are constants. But we know from [I, 160] 
that the direction-cosines a, f, y of the tangent are equal respectively 
to da/ds, dy/ds, dz/ds, and since these are constant, the coordinates 2, 
y, 2 must be first degree polynomials in s, i.e. we have in fact a straight 
line. 

It may easily be shown in a similar way that if the torsion is zero 
along a curve, the curve lies in a plane. 


126. The osculating plane. The plane defined by vectors t and n 
is called the osculating plane to the curve. The normal to this plane is 
given by b, the direction-cosines of which we proceed to find. 

Since b is a unit vector, its direction-cosines are equal to its compo- 
nents bx, by, b,. It follows from (17) that: 

a, = b, =tyn,—t, My} 
B, = by = t, My — ty Mes (29) 
%=b, =t,n,—ty Ms 


where t,, ..., Nx, ... are the components of t and n. As we saw above, 
tx, ty, t, are proportional to dz, dy, dz; nx, ny, n, are proportional to the 
components of N, which are equal to d?x/ds’, d?y/ds?, d?z/ds?, these 
latter being in turn, by (24), proportional to the differences 


d2ads—d’sdz, d’yds—d’sdy, d®zds — d?s dz. (30) 


We can thus replace ¢,, t,t, by da, dy, dz in (29), n, ny, n, being re- 
placed by differences (30). On cancelling, we find that the direction- 
cosines of the binormal are in fact proportional to the expressions: 


A = dy d?z2— dzd?y; a ee (31) 


C = da d’y — dy dx, 


which we introduced above [124]. If we take (a, y, z) as the coordi- 
nates of a variable point M of the curve (L), we can write the equation 
of the osculating plane as 


A(X —x) + BY —y)+C(Z—2z) =0. 


At points where the length |N| = 0, ie. @ = 9, all three of ex- 
pressions (31) are zero, as follows from (27), and the osculating plane 
is not defined. The directions of the principal normal and binormal 
are also not defined. 
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127. The helix. Let (l) be the base in the XY plane of a cylinder with 
generators parallel to the z axis (Fig. 109). Let o be the length of arc of (/) 
measured in a definite direction from its point of intersection A with OX, and 
let the equation of (J) be 


c=@p(s); y=y(o). (32) 


We mark off an arc AN on (1) and draw a straight line NM = ko, parallel 
to the z axis, where k is a given numerical coefficient (the thread of the screw). 


Fie. 109 


The locus of the point M is a helix (Z), inscribed on the cylinder. Its parametric 
equations are clearly: 


x= (co); y= (oc); z=ke. (33) 
Let s be the length of arc of (Z) measured from the point 4A. We have: 
ds? = dat + dy? + det =[p’?(0) + y (0) + kt] do*. 


But 9’(c) and y’(a) are respectively equal to the cosine and sine of the angle 
formed by the tangent to (l) with the x axis [I, 70], whence p’*(¢) + y(a) = 1, 
and we can write the above expression as 


ds = V1 + k? do, 
so that 
s=VIl+o, 


We now find the cosine of the angle formed by the tangent to (L) with the 
2 axis: 


this gives the first property of a helix: the tangent to a helix forms a constant angle 
with a fixed direction. 
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We recall the third of expressions (28), which gives in this case: 


aes 
Q 


so that the principal normal to a helix is perpendicular to the z axis, i.e. to 
generators of the cylinder. On the other hand, it is perpendicular to the tangent 
to the helix. A generator and a tangent are easily seen to define the tangent 
plane to the cylinder at the point of the helix concerned, and it follows from 
the above that the principal normal is perpendicular to this tangent plane. 
Hence we have a second property of the helix: the principal normal at any point of 
a helix coincides with the normal to the cylinder on which it is traced. 

We now return to the cosines y, y,, y, of the angles formed by the z axis 
with the directions of a movable triad of the helix. On noting that py? + y? + 
+ v3 = 1 and that y and y, are constants, as we saw above, we can conclude 
that y, is also constant. The third of expressions (28,) gives in the present case 
— (y/0) — (y,/t) = 0, whence we see that the ratio 0/7 is constant; this gives us 
the third property of a helix: the ratio of the radius of curvature to the radius of 
torsion ts constant along a helix. Let r denote the radius of curvature of the 
plane curve (1). In view of the square of the curvature being equal to the sum 
of the squares of the second derivatives of the coordinates with respect to the 
length of arc, we can write: 


or “Y= 0, 


1 
pe =" (8) + vy"? (0) 
and 
Lf dee \* ty Vee, fee |e da \2 
raha | ae) la ar) =|(ae-) + 
d’y \? d2z \2 1 
+ ae) tla) a F’ 
whence 


! y”?(o) y*(9) 1 


e UFR + UF RE > UF RR 
or 0 = (1 + k*)r, ie. the radius of curvature of a helix differs only by a con- 
stant factor from the radius of curvature of the guide-curve at the correspond- 
ing point. If the cylinder is circular, i.e. the guide-curve (1) is a circle, r is con- 
stant, so that o is also constant; further, by the third property above, t is 
now likewise constant, i.e. a helix on a circular cylinder has constant curvature 
and constant torsion. 

A further important property of a helix may be described in conclusion. 
If two points are taken on a cylinder, the shortest distance between them is 
given by the helix passing through the points. A helix on a cylinder is exactly 
analogous in this connection to a straight line on a plane. The present property 
is usually stated as: the geodesics of a cylinder are helices. The geodesics of a surface 
are defined in general as the curves on the surface giving the shortest distance 
between two points. 

If we roll out the cylinder on the XZ plane by rotating it about a generator 
passing through the point A, the helix becomes a straight line on the plane since 
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the ratio of arc AN to the straight segment NM retains the constant value 
1/k. Lengths will be preserved in the unrolling, and the above property — that 
the helix gives the shortest distance between two points of the cylinder — 
becomes obvious. This property is in fact directly related to the second property 
of a helix, i.e. to the fact that the principal normals of a helix coincide with 
the normals to the cylinder. It may be shown generally in geometry that the 
principal normals to the geodesics of any surface are identical with the normals 
to the surface. 


128. Field of unit vectors. Let t be a field of unit vectors, i. e. a unit vector t 
is given at every point of space. We deduce a simple and important expression 
for the curvature vector N of vector lines of the field. If coordinates (zx, y, z) 
are taken, and s is the length of are of a vector line, we can write: 


daz _ dy _ dz 


yo ee Ox, dx di, dy if Oty dz 
"ete ds Ox ds oy ds Oz ds 
or 
ot ot ot 
; nn x x , x ; 
op Ty OL Gar 
On differentiating the equation 
B+oy+t+e=1 
with respect to x, we get: 
Ot. Oty Ot, 0. 


ts Ox 5 ox ig Ox 


By subtracting this sum from the above expression for N,, we can write: 


Af aby Ot, Oty Oty } 
N= (GE - gE) e—- (GE a) » 


i.e. N, = (curl t t),, whilst similar expressions can clearly be written for the 
other two components. The required expression for the curvature vector of 


a vector line is thus: 
N = curlt xt. (34) 


The necessary and sufficient condition for these lines to be straight is that 
the length of N, i.e. the curvature 1/o, is zero [125]. Hence the necessary and 
sufficient condition for the vector lines of a unit field t to be straight is that: 


curlt xt =0. (35) 


Furthermore, we saw in [110] that the necessary and sufficient condition 
for the existence of a family of surfaces orthogonal to the vector lines is: 


curlt.t=0. (36) 
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Conditions (35) and (36) can only be satisfied simultaneously when curl 
t = 0, since non-vanishing of this vector implies its being parallel to t by (35), 
whilst (36) means that the two vectors are perpendicular. Hence, the vector lines 
of a unit field t are normal to a family of surfaces only when curl t = 0. This 
proposition plays an important part in explaining the principles of geometrical 
optics. 


§ 13. Elementary theory of surfaces 


129. The parametric equations of a surface. We have so far con- 
sidered the equation of a surface in space with (x, y, 2) axes in the ex- 
plicit form z = f(z, y) or implicitly as 


F(z, y, 2) =0. (37) 


The equation of a surface may be written parametrically, the coor- 
dinates of its points being expressed as functions of two variable para- 
meters w and v: 


B= H(U,V); Y= Y(U,v); Z= wu, v). (38) 


We shall assume that these functions are single-valued and conti- 
nuous, and possess continuous derivatives up to the second order in a 
certain domain of variation of parameters (w, v). 

If we substitute the expressions for the coordinates in terms of u 
and v in the left-hand side of (37), we must get an identity in uw, v. 
We have on differentiating this identity with respect to the independ- 
ent variables wu, v: 

oF op igen A: J aE ee Eg 

Ox ou oy ou Oz ou : 

or ) oF or Ow 
one" e+ + a + dz Op 


= 0. 


If we consider these as two simultaneous equations in 0f/6z, 
oF /dy, 0F/dz and use the algebraic lemma given in [104], we get: 


or «(=e Ow Qo ); 


du av Ou Ov 


> 


(= : Oy Op : o] 
oy Ou dv ou Ov 


w= (3-3 | 


Ou Ov Ou Or 


where k is a coefficient of proportionality. 
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We assume that k and at least one of the differences in brackets on 
the right-hand sides of the above expressions differ from zero. 
We denote the three differences as follows, for brevity: 


We know from [I, 160] that the tangent plane at a point (z, y, 2) 
of our surface can be written as: 


oF oF oF 
0z 


ap (A —— #) + ay (Fy) =F (Z—2)= 0, 


or, if oF /d0x2, OF /dy, OF /dz are replaced by their proportionate values, 


the tangent plane may be written: 


dy, 2) 
d(u, v) 


die, 
X—a) +329 (y—y+-SE4 (z—2)=0. (39) 


The coefficients in this equation are known to be proportional to the 
direction-cosines of the normal to the surface. 

The position of a variable point M of the surface is characterized 
by the values of the parameters u, v, and these are usually referred 
to as the coordinates of the point on the surface. 

On assigning constant values to u and v, we obtain two families of 
lines on the surface: the so-called coordinate lines wu = C,, along which 
only » varies, and the coordinate lines v = C,, along which only u 
varies. The two families give rise to a coordinate mesh on the surface. 

Let us take the example of a sphere of radius R with centre at the 
origin. The parametric equations of the sphere may be written in the 
form: 

x= Rsinucosv; y=Ksinusinv; z= Rcosu. 


Coordinate lines u = C, and v = C, evidently consist here of parallels 
and meridians of the sphere. 

We can characterize a surface without reference to coordinate axes 
by the radius vector r(w, v) drawn from a fixed point O to a variable 
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point M of the surface. The partial derivatives of this radius vector 
with respect to the parameters, r;, and r,, are evidently vectors directed 
along the tangents to the coordinate lines. The components of these, 
vectors on the axes OX, OY, OZ are, by (38), pn, Ya, Wy and Op}, YZ, Wy 
and it is clear from this that the coefficients in the equation of the 
tangent plane (39) are the components of the vector product rj X 1}. 
This latter is perpendicular to the tangents rj, and r, and is therefore 
directed along the normal to the surface; the square of its length is 
clearly given by the scalar product of rj, xX r, with itself, or to put 
the matter more simply, by the square of this vector product.t The 
unit vector along the normal to the surface plays an important part 
later, and we can evidently write this as: 


ra Xr 
~ Vein ce 

If we change the order of the factors in the vector product, we get 
the opposite direction for (40). We shall later fix a definite order 
for the factors, i.e. we shall define precisely the direction of the 
normal to the surface. 

Let I be any point of the surface and let (Z) be any curve lying on 
the surface and passing through the point M. The curve will not in 
general be a coordinate line, and both uw and v will vary along it. The 
direction of the tangent to the curve will be given by the vector 
ry + ry dv/du, if we assume that the parameter v is a function of u 
possessing a derivative in the neighbourhood of M along (L). It is 
clear from this that the direction of the tangent at any point M of a curve 
lying on a surface is fully defined by the quantity dv/du at this point. 
We assumed when defining the tangent plane and deducing its equa- 
tion (39) that functions (38) have continuous partial derivatives at 
and in the neighbourhood of the point in question and that at least 
one of the coefficients of equation (39) differs from zero at the point. 

If d(x, y)/d(u, v) 4 0 for wu = uo, v = vy, the same will be true in 
some neighbourhood of these values. This neighbourhood transforms, 
by the first two of expressions (38), into a neighbourhood of the values 
Ly = P(Uo; Vo), Yo = Y(Uq; Vo), and the first two of equations (38) 
can be solved with respect to wu and v [I, 157] for (zx, y) sufficiently 
close to (2p, Yo), i.e. uw and v can be expressed in terms of x and y. 


t In general, we shall denote the square of the length of a vector A as A?, 
ie. the scalar product A A. 
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Substitution of these expressions in the third of equations (38) gives 
the explicit equation of the surface z = f(z, y) in the neighbourhood 
of the point concerned. 


130. Gauss first differential form. We now consider the square of 
the differential of arc of any curve on a surface: 
ds? = da? + dy? + dz? = 
__ ( % Ox 2 oy Oy 2 0z dz 2 
On removing the brackets, we get what is known as the Gauss first 
differential form: 


ds? = E(u, v) du? + 2F(u, v) dudv + G(u, v) dv’, (41) 
where 
_ (ee)? , (a)? , (a)? 
Blu») = (Ger) a aan 
__ { We Oy dz 
Gu, 0) =(3>) ae on 
or 
Baer ean eh eee (42,) 


We can show, exactly as in [119], that the vanishing of the coeffi- 
cient F is the necessary and sufficient condition for the coordinate 
lines wu =C, and v =C, to be mutually perpendicular. The curvi- 
. linear coordinates wu, v on the 
surface are called orthogonal co- 
ordinates in this particular case. 

We now find an expression for 
an elementary area of the surface 
in terms of the coefficients of (41). 
We take the small area bounded 

Fie. 110 by two pairs of neighbouring 

coordinate lines (Fig. 110). Let 

(u, v) be the coordinates of vertex A. The sides AD and AB are 

respectively rj du and rj dv. If we look on the small area as a paralle- 

logram [cf. 57], its area can be written as the length of the vector 
product of these two vectors, i.e. 


dS = |r, du xr, do| = |r, xr,| du dv. 
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We have for the square of the length of the vector product: 


oy 0z Oz oy )' ny ( dz Ox Ox Oz i Ee 


Po pl)2 : sos , Rie ee 
(Ty X¥y)” = ( Ou ov Ou dv Ou Ov Ou Ov 


whence, by identity (26) of [124]: 
(r,, XT)? = £G — F?, (43) 


so that we finally have for an elementary surface area: 


dS = EG — F? du dv. (44) 
Furthermore, by substituting (43) in (40), we can write the ex- 
pression for the unit normal to the surface as 


_  tuXr 
~ Tag ee) 


It may be pointed out that HG — F? is positive, by (43). 


131. Gauss second differential form. We consider a curve (ZL) on a 
surface and let t be its unit tangential vector. This is obviously per- 
pendicular to the unit normal vector to the surface, i.e. t -m = 0. 
We have on differentiating this relationship with respect to the length 
of are s of (LZ): 

dt dm 1 dm 


“qe ae ge or “pg (mem) +t as 


=0, 


where g is the radius of curvature and n the unit principal normal to 
L). The above equation can be rewritten as 


n-m dr dm cos Y dr-dm 
= or =— 


0 "ds ds 0 ds?” 


where ¢ is the angle between the normal to the surface and the princi- 

pal normal to (Z). We can express the differentials dr and dm in terms 

of the coordinate parameters u and v and thus write: 
cosp — —(rydu+rydv) + (mj du + mp dv) 


- ds (46) 


On removing the brackets in the numerator, we get the Gauss second 
differential form: 


— (rj, du + r,dv) - (mj du + mj,dv) = 
= Lu, v) du? + 2M(u, v) dudv + N(u, v) dv®, 
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where 
: ; 1 ' Te 4 P 
L=—ry-m,3 M = — -> (tu-m,) — > (t- mz); (47) 
N=— ry-m,, 


so that (46) takes the final form: 


cosp _ Ldu? + 2M dude + N de® (48 
0. Ldwt+2Fdudvt+Gdt * ) 


We now notice alternative expressions for the coefficients L, M, 
and NV. Differentiation of the obvious relationships 


, , 
r,;m=0, 7,->m=0 


with respect to the independent variables wu, v gives us the four 
equations: 


” ’ ’ r ” , , P 
ryatm + ry-m,=0; rym + fy-m, = 0; 
ry m-+r,-m,=—0; m-m-+r,-m,=0, 


and from these, together with (47), we can write the following ex- 
pressions for the coefficients of the Gauss second differential form: 


L=rip-m; N= m; (49) 
M =rj,-m = —rj-m), = —r}-m), 


On recalling expression (45) for the vector m, we can write (49) 
in the form: 


La Tetetaxre) _, Tue (taXre) 
VEG@—F: ’ VEG —F? ’ 
___ rae (tg X49) 
N= VEG 2) 


We now take the case when the equation of the surface is given 
explicitly: 

z= f(x,y). (51) 

The role of parameters is now played by 2 and y, and we have the 


following expressions for the components of the radius vector and its 
derivatives with respect to the parameters: 


r(x,y,2); ¥(1,0,p); (0, 1,9) 
rxa(0,0,7); Fxy(0,0, 8); rs (0, 0, f), 
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0 ) 0? 0? f 0? 


Use of (42,) and (50) gives us the coefficients of both Gauss forms as: 
F=1+p%; F=pq; G=1+4; 


r 8 t 
Baa Np et 88 
Vit e+e Vi+eP+¢ jiteee 


We now make a definite choice of axes by taking the origin at a 
point M, of the surface, OX and OY in the tangent plane, and OZ 
along the normal to the surface at M,. We use the zero subscript 
to indicate that a magnitude is being taken at M,. With the present 
choice of axes, the cosines of the angles formed by the normal to the 
surface with OX and OY at M, will be zero, so that we have [62] 
Po = Yo = 0, whilst (53) gives at M,: 


Ly =%; My = 89; Ny = by. (54) 


132, The curvature of lines ruled on surfaces. We return to (48). 
Its right-hand side depends on the values of the coefficients of the 
two Gauss forms and on the ratio dv/du. The last statement is im- 
mediately clear on dividing numerator and denominator by du?. The 
coefficients are functions of the parameters u, v and have a definite 
numerical value at a given point of the surface. As we saw in [129], the 
ratio dv/du characterizes the direction of the tangent to the curve con- 
cerned. We can therefore say that both sides of (48) must have a 
definite value if we fix the point on the surface and the direction 
of the tangent to the curve on the surface. If we take two curves 
through a fixed point on the surface with the same tangential 
direction and the same principal normal, the angle will be the same 
for both curves, and therefore, by (48), @ will also be the same. We thus 
have the following theorem: 

First THEeorem. T'wo curves on a surface with the same tangent 
and princtpal normal at a given point have the same radius of curvature 
at this point. 

If an arbitrary line (L) is drawn on a surface and passes through 
a point UM, the plane containing the tangent and principal normal 
to (L) at M will cut the surface in a plane curve (Z,) having the 
same tangent and principal normal as (Z) and hence having the 
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same radius of curvature. The theorem thus proved enables the 
investigation of the curvature of any curve on a surface to be reduced 
to the study of the curvature of a plane section through the surface. 

A normal section of a surface at a given point M is defined as the 
section by any plane passing through the normal at MM. There is 
obviously an infinite set of normal sections, one particular section 
being specified by assigning a definite tangential direction in the 
tangent plane to the surface, i.e.we fix the value of dv/dw. The principal 
normal to a normal section must be equal or opposite to the vector m, 
so that the angle y equals 0 or x, whence cos gy = +1. 

Let (Z) be any curve on a surface through a point I. The normal 
section corresponding to (L) at M is defined as the normal section 
having a tangent in common with (L) at M. Let o be the radius of 
curvature of (LZ) and # the radius of curvature of the corresponding 
normal section. We confine our attention here to the point M. Since 
both curves have the same tangent, the right-hand side of (48) is 
the same in both cases, and we can write 

Fick Ai a ie. 90 =-+f-cosg, (55) 
@ R 
where ¢ is the angle between the principal normal to the curve and 
the normal to the surface. The last formula expresses the following 
theorem: . 

SEcoND THEOREM (Meusnier’s theorem). The radius of curvature at 
any given point of a curve on a surface is equal to the product of the 
radius of curvature of the corresponding normal section at the point 
with the cosine of the angle between the normal to the surface and the 
principal normal to the curve. An alternative statement of the theorem 
is: the radius of curvature of any curve on a surface is equal to the 
projection of the radius of curvature of the corresponding normal 
section (marked off along the normal to the surface) on the principal 
normal to the curve. 

In the case of a sphere, a normal section is a great circle, and if 
we take (ZL) as any circle traced on the sphere, (55) reduces to the 
obvious relationship between the radii of the two circles (Fig. 111). 

By the second theorem, investigation of the curvature of a curve 
on a surface reduces to investigation of the curvature of the normal 
section at a given point of the surface. We have seen that, for a 
normal section, we must take cos p = +1 in (48). We shall agree 
to refer the (—) sign to @ when it occurs, i.e. we shall take the radius 
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of curvature of a normal section as negative if the principal normal 
to the section is in the opposite direction to m, i.e. opposite to the 
chosen normal direction to the surface. With this agreement, the 
formula is valid for normal sections: 


1  Ldu?+2M du do + N de? (56 
RR” EHdw+2F dudv+Gdv? * ) 


It may again be recalled that the coefficients of the differential 
forms on the right of this expression have definite values, since we 
have fixed the point on the surface and 


the value of 1/# depends only on the ratio 
] 


dv/du, ic. on the choice of tangential di- re rene 
s P=R cosp~~ 


rection. The denominator on the right of 
(56) always has a positive value, since it 
is the expression for ds’, and the sign of 
the curvature 1/R of a normal section is 
therefore defined bythe sign of the numer- 
ator. We may distinguish the following 
three cases: 

1.If M?—LIN <0 at the point taken, 
1/R has the same sign for all normal sec- 
tions, i. the principal normals to all normal sections are directed 
towards the same side. Such a point on a surface is described 
as elliptic. 

2. If M*— LN > 0, 1/R has different signs, i.e. there are normal 
sections at the point taken with opposite directions for the principal 
normal. A point of this kind is called hyperbolic. 

3. If M? — LN = 0, the numerator of the right-hand side of (56) 
is a perfect square and 1/R does not change sign here, although it 
vanishes for one particular normal section. This kind of point is 
called parabolic. 

It may be noted that the numerator of the right-hand side of (56) 
vanishes whilst changing sign in the hyperbolic case, and there are 
two normal sections with zero curvature. There are no such sections 
in the elliptic case. 

We take axes as in [131], with the origin at the point of the surface 
taken and OX, OY situated in the tangent plane. 

By (54), equation (56) takes the form: 


Fia. 111 


1 ry, da? + 28, dx dy + t, dy? 
Re ds? 
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The tangent to the normal section lies in the XY plane, and the 
ratios dz/ds, dy/ds are equal respectively to cos 6 and sin @, where 6 
is the angle formed by the tangent with the z axis. The above expression 
thus becomes: 


+ == 1, cos? 6 + 2s, cos 6 sin 6 + t, sin? 0. (57) 


This is an explicit expression of the dependence of the curvature 
1/R on the direction of the tangent, characterised by the angle 0. 
Now, the point will be elliptic of sj — r,t) < 0, hyperbolic if s2 — 
— yt) > 0, and parabolic if sj — ryt) = 0. 

In the case 85 — Toto <0, the function z= f(x,y) will have a 
zero maximum or minimum at the point concerned [I, 163], i.e. the 
surface near the point is situated on one side of the tangent plane. 
With 8e — fot, 0,> there is neither a maximum nor minimum, i.e. 
the surface is situated on both sides of the tangent plane in any 
neighbourhood of the point. Finally, at a parabolic point where 
85 — Tot) = 0, nothing definite can be said of the disposition of the 
surface relative to the tangent plane. 

It follows directly from (53) that the sign of (IM? — ZN) is the 
same as that of (s? — rt) for any choice of XYZ axes, so that the 
point is elliptic for s?—7t< 0, hyperbolic for s?—7rt>0, and 
parabolic for s? — rt = 0. 

The same surface may have different kinds of point. For instance, 
in the case of a torus, obtained by rotation of a circle about an axis lying 
outside it but in the same plane [I, 107], points lying on the outward 
side are elliptic whilst points on the inward side are hyperbolic. 
These domains are separated from each other by the extreme parallels 
of the torus, all the points of which are parabolic. 


133. Dupin’s indicatrix and Euler’s formula. Having fixed the 
coordinate axes as in the previous article, we draw an auxiliary 
curve in the tangent plane, i.e. the XY plane, as follows: we mark 
on each radius vector from the origin O a length ON = V2, 
where # is the radius of curvature of the normal section for which 
the radius vector taken is a tangent. The (-+-) sign is taken so that 
the quantity under the radical is positive. The locus of the point NV 
is a curve called the Dupin indicatrix. The curve has the following 
property by construction: the square of the radius vector to any 
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point of it gives the absolute value of the radius of curvature of the 
normal section of which the radius vector is a tangent (Fig. 112). 

The equation of the indicatrix is obtained as follows: let (&, 7) be 
the coordinates of any point N of 
it. We have by construction: 


é=)+ Reos6; 
p=) Rsin§, 


i.e. 
&*—= + Roos? 6; 
ft == + Rsin? 6, 


Fie. 112 


where the upper sign must be ta- 
ken for positive #, and the lower 
sign for negative &. Multiplication of both sides of (57) by +R 
obviously gives us: 


7&2 + 28, én +i yn? = +1. (58) 


This is the equation of the indicatrix. The curve gives a geometrical 
picture of the change in radius of curvature as a normal section 
rotates about a normal to the surface. In the case of an elliptic point, 
(58) gives an ellipse and a definite sign has to be taken on the right. 
We get two conjugate hyperbolas from (58) in the case of a hyperbolic 
point; with a parabolic point, the left-hand side is a perfect square 
and (58) may be re-written as: 


kag + on)? = +1, ie. (a +bn?=4+—=P 


or 


at +bn= +1, 


giving a set of two parallel straight lines. The curve has its centre 
at O in all three cases and has two axes of symmetry. We can take 
these as the x and y axes, in which case we know that the term in 
Ey falls out on the left-hand side of (58), i.e. we must have s, = 0, 
so that (57) now becomes: 


1 


Sr = 7% 008? 6 + t, sin? 6. (59) 
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The geometrical significance of coefficients r, and t, may be seen 
as follows. On setting 6 = 0 in (59), we get the curvature 1/R, of the 
normal section to which the x axis is the tangent, and we have r, = 
= 1/R,. Similarly, on setting 6=2/2, we get ¢,;=1/R,, where 1/R, 
is the curvature of the normal section to which OY is tangential. 
We get Euler’s formula on substituting the values found for 7, and 
t) in (59): 


he _. cos? 6 sin? 6 


B R, Ro: (60) 
It will be recalled that our x and y axes are the axes of symmetry 
of curve (58). We assume that 1/R, # 1/R, and that, for instance, 
1/R, > 1/R,. It follows at once from (60) that 1/2 attains its greatest 
value at 6 = 0 and 6 = a, and its least value at 6= 7/2 and 0=8n/2. 

The result obtained may be stated as the following theorem: 

THirD THEOREM. There exist at any point of a surface two mutually 
perpendicular directions lying tn the tangent plane for which the curvature 
1/R has a maximum and minimum; if the curvatures corresponding 
to these directions are 1/R, and 1/R,, the curvature of any normal section 
as given by (60), where 6 is the angle that the tangent to the normal section 
forms with the direction that gives 1]R,. 

We refer to &, and FR, as the principal radii of curvature of normal 
sections at the point concerned. The two directions in the tangent 
plane that give rise to these are called the principal directions. 
Moreover, in the hyperbolic case it is useful to distinguish two further 
directions in the tangent plane, those of the asymptotes to the indi- 
catrix. The radius vectors to the indicatrix in these asymptotic 
directions are infinite, and the curvatures of the corresponding normal 
sections are zero at the point taken. 

In the elliptic case, R, and R, have the same sign, whilst their 
signs are opposite in the hyperbolic case. The curvature of one of 
the principal normal sections becomes zero in the parabolic case; 
if we take say 1/R, = 0, we get the formula for the parabolic case: 


1] cos? 6 


A particular case of elliptic points on a surface may be noticed, 
when #, and R, are equal. We have in this case from (60): 1/R = 1/R,, 
i.e. all normal sections have the same curvature at the point taken. 
A point of this sort on a surface is called an umbilic. A surface becomes 
very like a sphere in the neighbourhood of an umbilic. It can be shown 
that a sphere is the only surface, all the points of which are umbilics. 
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134, Finding the principal radii of curvature and principal directions. 
The basic expression (56) for the curvature of a normal section may 
be written in the form 


(L — ER—) du? + 2(M — FR-) du dv +(N — GR-) dv? = 0. (61) 


On dividing by de? and bringing in the auxiliary ¢ = du/dv, 
characterizing the tangential direction to the normal section, we get 
the equation: 


y(R-, t) = (L— ER-1) ® + 2(M — FR-)t + (N—GR-) =0, 


which gives the curvature R-1 of the normal section as a function of t. 
The value of R-! must be a maximum or minimum for the principal 
directions, so that the derivative of 2-1 with respect to ¢ must vanish. 
But this derivative is obviously given by [I, 69]: 


: dp 
dR7 dé 
dt “dp? 
dR-} 


so that the derivative dg/dt must vanish for the principal directions, i.e. 


4% = (L— ER“)t + (M— FR) =0. 


On replacing ¢ = du/dv and multiplying by dv, we get: 
(L— ER) du + (M— FR) dv=0. (62) 


If we were to divide (61) by du? and take ¢, = dv/dw as the variable 
characterizing the direction of the tangent, we should arrive in the 
same way at the equation for the principal directions: 


(M — FR-) du + (N — GR-) dv = 0. (63) 


On taking the term in dv to the right-hand side in (62) and (63) 
and. dividing the respective sides of the equations into each other, 
we obtain a quadratic equation for the curvatures 1/R, and 1/#, of 
the principal normal sections: 


(EG — F2) 3, + (2PM — EN — GL) + + (LN — M?) =0. (64) 


The quantity: 


K=E (65) 
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is called the Gaussian curvature of the surface at the given point, 
whilst the quantity 


Bat Ge) 0 


is known as the mean curvature. We get directly from the quadratic 
equation (64) expressions for the Gaussian and mean curvatures in 
terms of the coefficients of the first and second Gauss forms: 


IN—M*? | jy EN—2FM+GQL 
~ “EG— Fr? ~~ 9(EG — F) 


(67) 


We now write equations (62) and (63) as 
(Ldu+ M dv)R = Edu F dv; 
(Mdu+ Ndv) R= Fdu+ Gdv. 


We eliminate R by dividing these equations into each other, and 
obtain after simple rearrangement: 


(EM — FL) du? + (EN —G@L) dudv + (FN —G@M) dv? =0. (68) 


Division by du* gives us a quadratic equation in dv/du, the roots of 
which characterize the principal directions at a point of the surface: 


di d 
= 9, (U0); SS = 9, (u, 0). (69) 


135. Line of curvature. A line of curvature is defined as a line on 
a surface such that the tangent at every point is along a principal 
direction. Since there are two principal directions at every point of 
a surface, there will be two families of lines of curvature on the 
surface and the families will be mutually orthogonal. The aggregate 
of all lines of curvature thus gives rise to an orthogonal mesh on the 
surface. Equation (68) or the equivalent equations (69) represent 
differential equations for the lines of curvature; integration gives us 
v in terms of u, and substitution of the expression obtained in the 
equation of the surface leads to the actual equations of the lines of 
curvature. 

Let us consider the conditions under which a given coordinate 
mesh on a surface represents a mesh of lines of curvature. First of 
all, the mesh must be orthogonal if it consists of lines of curvature, i.e. 
we must have # = 0. Furthermore, if the coordinate lines u = C, 
and vy =(C, are to be lines of curvature, equation (68) must be 
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satisfied on substituting constants for wu and v. If we take into account 
the result already obtained, that F = 0, we have GM =O and 
EM = 0. But we have seen that HG — F? is positive, so that E 
and G cannot be zero; it follows from the above that we must have 
M = 0. Hence a necessary condition for the coordinate mesh to be 
a mesh of lines of curvature is that F = M = 0. Conversely, if this 
condition is satisfied, the differential equation (68) of the lines of 
curvature has the solution u = C, and v =(,, ie. the coordinate 
lines are lines of curvature; hence 
we have the following theorem: a 
necessary and sufficient condition for 
a coordinate mesh to be a mesh of 
lines of curvature consists in the va- 
nishing of the middle term in both 
the Gauss differential forms every- 
where on the surface,ie. F =M=0. 

It is possible to give a different 
definition of line of curvature to 
that at the beginning of the present 
article. Let (Z) be a curve on a@ sur- 
face. The normals to the surface 
along (LZ) form a family of straight 
lines with a single parameter defin- 
ing the position of the point on (LZ), andthe family will not in gen- 
eral have an envelope. An envelope will exist, however, if the 
curve (L) is chosen in a particular way.t The conditions for a suit- 
able choice will now be explained. 

Let the curve (Z) be chosen on the surface so that there exists 
an envelope (L,) of normals to the surface along (L) (Fig. 113). Let 
r denote the radius vector to a point of (Z), r, the corresponding 
radius vector to a point of (Z,), and a the algebraic length of the normal 
measured from (L) to (Z£,); then we can clearly write: 


r,=r-+am, (70) 


where m is as usual the unit normal to the surface. Since (Z,) is the 
envelope of the normals, the vector dr,, directed along its tangent, 


f A family of straight lines in space, containing a single parameter, in general 
has no envelope, i.e. the lines are not tangents to any one curve. There is an 
envelope only in particular cases. 
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must be parallel to m, and we can write dr, = bm, where D is a scalar. 
We get on differentiating (70): 


bm=dr+adm+dam, ie. dr+adm=cm, (71) 


where c is a scalar. We show that c = 0. We form the scalar product 
of both sides of (71) with m: 


dr-m-+adm-m=c. 


Vector dr is directed along the tangent to (L), i.e. is perpendicular 
to m, so that dr - m= 0. Moreover, it follows as usual from the 
equation m:-m-=1 that dm-m=0, and the above equation 
therefore in fact gives c = 0, whilst (71) becomes: 


dr + adm = 0. (72) 


This expression is generally known as Rodrigues’ formula. It has 
been obtained from the assumption that normals to the surface 
along (Z) have an envelope. We now assume the converse, that 
expression (72) is valid along a curve (Z) on the surface. Formula 
(70) now defines a curve (L,); on differentiating the formula and 
taking into acceunt (72), we get dr, = dam, i.e. the direction of m 
and the tangent to (Z,) are parallel. In other words, normals to the 
surface along (L) are tangents to (£,). Hence (72) gives the necessary 
and sufficient condition for the existence of an envelope of normals 
to the surface along (LZ). It must be noted that the envelope can 
degenerate to a point; the normals in this case form a cylindrical or 
conical surface, where it may be shown that condition (72) must 
still be fulfilled. 

We write (72) in the expanded form: 


rj du + r,dvo + a(mj du + m; dv) = 0 


and form the scalar product with ry. 
We get by (42,), (47) and (49): 


Edu+ Fdv-+a(— Ldu — Mdv) =0, 


which is the same as equation (62) with a = &#. Similarly, on forming 
the scalar product with r,, we obtain equation (63). It is easy to 
show the converse, that equation (72) is obtained with a = FR from 
(62) and (63), which define the principal radii of curvature and principal 
directions. We shall not dwell on the proof. Condition (72) for the 
existence of a normal envelope is thus equivalent to (62) and (68), 
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a being one of the principal radii of curvature. These remarks lead 
us to the following result: lines of curvature on a surface are charac- 
terized by the property that the normals to the surface along them 
have envelopes (or form cones or cylinders), the length of the normal 
between the surface and envelope being equal to one of the principal 
radii of curvature. 

If a plane curve rotates about an axis in its plane, the lines of 
curvature of the resulting surface of revolution are its meridians and 
parallels. The normals to the surface in fact form a plane along a 
meridian, and a cone along a parallel. 


136. Dupin’s theorem. Let three families of mutually orthogonal 
surfaces in space be: 


(L,Y, 2) = 3 Y(%,Y,2) = G3 W(%, Y, 2) = Qs. 


They form a mesh of orthogonal curvilinear coordinates in space 
{119}. The radius vector r from the origin to a variable point M in 
space is characterized by the curvilinear coordinates q,, q., q, of the 
point. The partial derivatives rj,, 14,,1%, give vectors directed along 
the tangents to coordinate lines, and since the coordinates are orthog- 
onal we can write the vector equations: 


, ’ F ’ ron. ’ as 
Wo.°8qn = 93 Teal = 93 TH°% Gq = O- (73) 


We differentiate the first of these equations with respect to 4q,, 
the second with respect to g,, and the third with respect to q,: 


” , ’ ne 
Toga * ¥ gs a Tos °Foigs = 0 
” , ’ 
Toogs “Ta = os Taga 0 

a” , , uw 
Toros ‘Noa +-35,° lG3¢3 = 0. 


From these we obtain at once: 


” ee ae aera A ee 
Targa "os = "gags * To, = Fasq Fae = 0. 
We take together the three equations: 
, , , ne S| Seen 
Ton Fas = Toa“ T as = Tauga “Sos = 0: 


It follows from these that the vectors rj,,1j,, and rj,,, are all 
perpendicular to the same vector rj, and are therefore coplanar, 
whence it follows that [105] 


Voiga* (Tq, X0q,) = 9. (74) 
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We now take the coordinate surface g, = C. Parameters q, and q, 
are coordinate parameters on it, and the coordinate lines g, = C and 
q, =C are the lines of its intersection with two other coordinate 
surfaces of our orthogonal coordinate set in space. We had the follow- 
ing expressions in [130, 131]: 


a , ’ 
M-= Taig. ° (rg, X¥q,) 


* VEG—Fe ’ 


and equations (73) and (74) show that here F = M = 0, i.e. the 
g, and q, coordinate lines are lines of curvature on the surface g, = 
= const. This leads us to Dupin’s theorem: given three families of 
mutually orthogonal surfaces in space, any two surfaces of different 
families intersect in a line which is a line of curvature for both the 
surfaces. 


f t 
F= r9,°Tq 


137. Examples. 1. The equation of the oblate ellipsoid of revolution: 


2 ay? g2 
atiptael @>e) 


ean be written in the parametric form: 
e@=acosusinv; y=asinusinv; 2=ccosv. 


The coordinate lines u = ¢, are clearly the lines of intersection of the ellipsoid 
with the planes y = x tanc,, passing through the axis of rotation, i.e. they 
are meridians, whilst the coordinate lines v = c, are parallels, obtained by 
the intersection of the ellipsoid with the planes z = ccosc,, perpendicular 
to the axis of rotation. On applying formulae (42) and (50) of [130, 131] and 
taking into account the fact that x, y, z are the components of r, we get: 


E=a’sin?v; F=0; G =a? cos? v + c*sin 2; 
ac sin? © ac 


Le; M=); N= 


= V a? cos? v + c? sin? » Ya? cos? v + c? sin? » 


The equation F = M = 0 may be foreseen from the fact that the meridians 
and parallels are lines of curvature of the ellipsoid of revolution. The remaining 
coefficients depend only on the parameter v, characterizing the position of a 
point on a meridian. The principal directions are clearly given by the tangents 
to meridians and parallels. The expression (LN — MM?) is here positive over the 
entire surface, i.e. every point of the surface is elliptic. We note the Gaussian 
curvature, without working out the principal radii of curvature separately: 


1 LN—M? _ ct 
R,R, EG—F? ~~ (atcosv+c*sin® v)? 


K= 
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2. The equation of a cone of the second order: 
a y? 22 
"ae" B® et 


may be written explicitly as 


eme/tp +. 


We easily find by direct differentiation that: 


aux cy . c4§ y? 
P= “Giz? I~ te? "= abt? 
c4 xy c4 a2 
% a?b?z3? ~~ a®b%z3 


On using expressions (53), we can find all the coefficients of the Gauss forms. 
We remark simply that here ri — s? = 0, i.e. every point of the surface is 
parabolic, and one of the principal radii of curvature is infinite. The correspond- 
ing principal direction is evidently along the straight generator of the cone. 

3. We consider the hyperbolic paraboloid 


a? y 
*= Qa! 26? * 
Here, r = l/a?, s = 0 and ¢ = —1/b?, so that rt — es? < 0, and every point 


of the surface is therefore hyperbolic. The two straight generators of the surface 
in this case give the asymptotes of the indicatrix, which consists of two conjugate 
hyperbolas. The situation is similar in the case of a hyperboloid of one sheet. 
4, Ordinary Cartesian, along with spherical and cylindrical, coordinates 
provide the simplest examples of orthogonal coordinates in space. A further 
example of such coordinates may be indicated. We take an equation of a second 
order surface eo & parameter Q: 
i 1=0 75) 
7c wer eae 
where a? > b? > c*. On fixing a point M(z, y, z) and getting rid of the denomina- 
tors, we arrive at a third degree equation in 9. It can be shown that this equation 
has three real roots u, v, w, contained respectively between the limits 


ft-or>u>—c?; —Ae>v>—d3; —B>w> — a’ (76) 


In fact, the left-hand side of equation (75) approaches (—1) for large positive 
values of g, and has the (—) sign, whilst for @ somewhat greater than (—c*), 
the term 2z?/(c? +- 9) has a large positive value and the left-hand side of (75) 
has the (+) sign. There must therefore be a value of g in the interval (—c?®, 0) 
for which the left-hand side of (75) vanishes. Similar reasoning shows the 
existence of roots in the intervals (—b?, —c?) and (—a?, —b?). The three numbers 
u, v, w are called the elliptic coordinates of the given point M(x, y, z). Our discus- 
sion has assumed the non-vanishing of all three coordinates of the point (x, y, 2). 
If this is not the case, an equation of lower degree than the third is obtained 
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for 9. If, say, z = 0, whilst x and y differ from zero, equation (75) will give u 
and v, whilst w has to be taken equal to (—c?). 

We now investigate the coordinate surfaces in the elliptic system. On substitut- 
ing @ = u in equation (75), where u belongs to the interval (—c*, oo), we get 
the surface: 


afr =1, (77) 


ae cna Carma ae e+tu 
which is evidently an ellipsoid, since all three denominators in (77) are positive 
by the first of inequalities (76). On substituting @ =v, where v belongs to 


(—6?, —c*), we get the hyperboloid of one sheet: 


since here a2 + v> 62+ v> 0 and c?+v <0. Finally, substitution of ¢@ = 
= w, where w belongs to (—a?, —5?), gives the hyperboloid of two sheets: 


a y? 22 _ 
a+tw + b+ w + e+tw ies uo) 
We prove that the three coordinate surfaces are mutually orthogonal 
Subtraction of equations (77) and (78) gives: 
gv y? 22 ae 
@pu@t) + Btw) ) erHery ~* 
The direction-cosines of the normals to surfaces (77) and (78) are respectively 
proportional to 


eect Aether S = 6 eee ea, eS AF . 
ate? tu’? o+-u’? * Gate? “Bay? “ebe”’ 
and equation (80) expresses the condition for these normals to be perpendicular, 
i.e. proves that surfaces (77) and (78) are orthogonal. The other two coordinate 
surfaces may similarly be shown to be orthogonal. Dupin’s theorem enables 
us to state that the two families of lines of curvature are obtained on the ellipsoid 
(77) (with fiwed u) as the intersections of the ellipsoid with all the hyperboloids of 
families (78) and (79). 


138. Gaussian curvature. We shall explain the geometrical signifi- 
cance of the Gaussian curvature. We take the lines of curvature as 
coordinate lines on a surface. Relationship (72) will be satisfied along 
all these lines, the coefficient a being one of the principal radii of 
curvature, as we have seen. This gives us the following relationships: 


r, +k, m,=0; r+ #,m, = 0. (81) 


With every point M of the surface we associate a point M, of the 
unit sphere, M, being the terminus of the unit vector m drawn 
from the centre of the sphere, where m is the unit normal to the 
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surface at Mf. This correspondence between points of a surface and 
points of a sphere is usually known as a spherical mapping of the 
surface. The position of the point M, will be determined by the same 
parameters u and v as determine M. Since the coordinate lines are 
the lines of curvature, we have: 


E=r?2; F=0; G=r?. (82) 


The radius vector of the spherical mapping JM, is, by: definition, 
m, and the coefficients of the first Gauss form for the spherical 
mapping are, by (81) and (82): 


By = mi} = sy EB; F,=m,-m,=0; G=m?=1@. (83) 


We shall only stop to prove the middle equation, since the others 
follow directly from (81) and (82). Expressions (49) give M = 
= —r, ‘mj = —r;-° mj. Since we have taken the lines of curvature 
as coordinate lines, M = 0, ie. ry - mj), = ry, > mj, = 0. On multiply- 
ing the first of equations (81) by mj or the second by my, we get 
m, * m, = 0. 

An elementary area of the original surface, and the corresponding 
element of the spherical mapping, are given by 


or, by (83), 
1 
dS, = TERR ds, 

whence it is clear that the Gaussian curvature at a point M has an 
absolute value equal to the limit of the ratio of an area of the spherical 
mapping to the corresponding area of the original surface when the 
latter contracts indefinitely to the point M. This ratio obviously 
characterizes the degree of dispersion of the pencil of normals to 
the surface at points of the elementary area. 

We obtained in [134] an expression for the Gaussian curvature K 
in terms of the coefficients of the two Gauss forms. The expression 
for K given by Gauss himself was only in terms of the coefficients 
E, F, G and their derivatives with respect to uw and v. This fact has 
an important consequence, which we must stop to consider. Let 
there be a correspondence between points of two surfaces (8) and 
(S,) such that corresponding points have the same values of par- 
ameters u, v. Each surface will have its own first Gauss form, expressing 
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the square of an element of arc. If the two forms are identical, it 
amounts to saying that lengths are preserved in the correspondence, 
or in other words, that the surfaces can be superimposed on each other. 
In this case, the coefficients Z, F, G and their derivatives with respect 
to wu and v are the same for both surfaces, so that the curvature K 
has the same value at corresponding points of the surfaces, i.e. when 
a mapping of one surface onto another preserves lengths, the Gaussian 
curvature has the same value at corresponding points. 

In particular, the Gaussian curvature is zero on a plane, and we 
must have LN — M*?=0 on a surface that can be superimposed 
on a plane without distortion of lengths, i.e. every point must be 
parabolic. We have already had the cone and cylinder as examples 
of such surfaces. 


139. The variation of an elementary area and the mean curvature. 
Let (u, v) be the parametric coordinates and r(u, v) the radius vector 
of a given surface (S). If we mark off along the normal m at every 
point M(u, v) of the surface a length MM, of algebraic value n(u, v), 
where n(uz, v) is a function of u and v, we get a new surface (S,) formed 
by the points M,. We shall represent points WZ, by the same parameters 
(u, v) as points Jf, and shall speak of a correspondence having been 
set up along the normals to (S) between points of (9) and (S8,). The 
radius vector r™ (u, v) to the surface (8,) is by definition: r@ (u, v) = 
r(u, v) + n(u, v) m(u, v). We obtain on differentiating with respect 
to uw and v: 


ry =r tnym+ amy; rf’ =r, 2m + nm. 


We now find the coefficients H,, F,,G, of the first Gauss form 
for (S,), on the assumption that the length n and its derivatives 
with respect to uw and v are small so that second order terms may 
be neglected: 


By = (eQ")? = (nf + mgm t+ nm) (ef, + nj, + ram) = 
= ri? + 2m) (rj-m) + 2n(rj-mj). 


The vectors rj, and m are perpendicular and r, +m = 0, so that 
(47) gives E, = E — 2nL. Similarly, we find that F, = F — 2nM 
and G, = G — 2nN. Hence: 


E,G,— F} = EG — F?— 2n(EN —2FM + GL), 
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or, by (67): 
E, G, — F? = (EG — F?) (1— 4n). 


If we take square roots, expand (1 — 4nH)!* by the binomial 
theorem and neglect higher powers of n than the first, we get: 


VE, G, — F? = VEG — F? (1 — 2nB). (84) 


On multiplying by dudv and integrating, we get an expression for 
the difference 5S between the areas of the neighbouring surfaces (3) 
and (S,) to an accuracy of second order terms: 


S /B,G,— Fhaudo— f § VEG— F2 dude = 
(S, 
=—f J onH VEG — F? dudo (85) 
(Ss 


or 


6S = —( ( 2nH a8. 
‘3 


The familiar problem of Plateau, of finding the surface of minimum 
area stretched on a given contour (L), is directly connected with this 
expression. It is easily seen that the mean curvature H must be zero 
on such a surface. If H were say positive on some part o of such a 
surface, we should obtain, by (85), on choosing a small n, also positive 
on o and zero elsewhere, including in particular (LZ), a negative value 
for 68: 

6S = — { { 2nH dS, 
(s) 


and the surface (S,) passing through (LZ) would have an area less 
than (3), which contradicts our original hypothesis. In view of the 
above, a surface of zero mean curvature is known as a minimal 
surface. 

The formula for differentiating an integral over a variable closed 
surface with respect to a parameter also follows from (84). Let the 
position of a variable closed surface be defined by a parameter 4, 
and let its position be (S) for 2 = Aj, and (S,), near (S), for A near 4. 
We set up a normal correspondence, as above, between points M 
of (S) and M, of (S,). With this, n is a function of uw, v, and A, which 
vanishes as an identity in wu and v for A = Ab, ice. 


n(u, v, Ay) = 0. (86) 
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Further, let {() be a function of points of space which is indepen- 
dent of the parameter 4. The value of the integral: 


1a) = { {fa a8, (87) 


will depend on A, since the form of the surface depends on the parameter. 
We find an expression for the derivative I’(A,). On multiplying both 
sides of (84) by dudv, we can write dS, = (1 — 2nH) dS, and (87) 
can be written as: 


= [ff as — jf fae) 1) 2nH ds. 


The domain of integration is now the original surface (S) and is 
no longer dependent on A, and we can use the ordinary rule for 
differentiating under the integral sign [80]. Let the point IM of (8) 
correspond to the point M, of (S,), so that 7M, = n(u, v) is normal 
to (8), ie. has the direction m. Differentiation of f(Jf,) with respect 
to A gives at A = A,: 


- Mi) — 1M) _ 3. 1M) — 1D) MM, _ Of(M) on 
ros eas Be ae Ts Tar, : T—4, = ~am OA lawdy 


where m is the direction of the normal m. On noting that n vanishe 
for A = A, and writing 0n/9A, for the value of the derivative at 2 = A, 
we get: 


; of( on on 
I’ (Ap) = [ Hae) Ge as — [fa 2H ds. (88) 
(S) (S) 


Let the equation of the variable surface (9,) be given implicitly as: 
op(M,; Ay=0 or ox, y,2, A) = 0. (89) 


Differentiating with respect to 4 both directly and via 1,, as in 


the case of the function /(1,), we get for A= d,: 
O¢(M, Ay) 09(M,, 49) | _On 
0A, 


an om dA, ==0: 


If we find @n/d1, from this and substitute in (88), we get the follow- 
ing expression for the derivative: 
we. 


ee ae 
(S) oe 
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If the integrand f in integral (87) also contains the parameter 4, 
an extra term has to be added on the right of (90), as was the case 


in [120], of the form: 
of 
J | ai; 48. 


(S) 


140. Envelopes of surfaces and curves. We introduced the idea of 
an envelope of plane curves in [10], when studying the particular 
solutions of first order ordinary differential equations. In a similar 
way, the solution of partial differential equations leads us to the 
concept of an envelope of surfaces, a brief account of which now 
follows. 

Let us be given a family of surfaces with a single parameter, 


F (x,y, 2,a) = 0. (91) 


A definite surface of the family is obtained on fixing the numerical 
value of a. We consider a new surface (S) which also has the equation 
(91), but with variable a, found from the equation: 


OF (x, y,2,a) __ 
ot ga ae 0. (92) 


We can say that the equation of (8) is obtained by eliminating a from 
equations (91) and (92). If we take a fixed a@ = ay, on the one hand 
we get a definite surface (S,) of family (91), and on the other hand, 
the substitution of a = a, in (91) and (92) gives us a line (1,) on the 
surface (8), such that (S) and (S,) have (J,) in common. We shall 
prove that the surfaces have a common tangent plane along (J,). 

Since a is constant, the projections dz, dy, dz of an infinitesimal 
movement along the surface (91) must satisfy 


oF or or 
Since a is variable for surface (S), we must write here: 


SF dx +2 dy + 2 oF 


By Oz dz+ aa da = 0. 


But this equation is the same as the previous one, by (92), i.e. 
infinitesimal displacements at a common point on (S,) and (S) are 
perpendicular to the same direction, the direction-cosines of which 
are proportional to: 


OF oF OF 
Oz’ Oy’? oz’ 
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so that it follows that (S,) and (8) touch along (J,). Thus in general, 
elimination of a from equations (91) and (92) gives the equation of the 
envelope of surfaces of family (91), with contact taking place along a 
line. 


Example. Let us take the family of spheres with centres on the z axis and 
radius r (constant): 
at + 48 +(z—a)?=r?, 
We differentiate with respect to a: 
— 2 — a) =0. 
On eliminating a, we get the equation of the circular cylinder: 
a + y? = r?, 


which touches each of the spheres in a circle. 


We now consider a family of surfaces with two parameters: 
F(x, y,2,a,b) = 0. (93) 
On eliminating a and b from this equation and the equations 


OF (x, y,%,a,b) 


OF > 9») » 6) 
Yr 0; ee 90, (94) 


ab 

it is easily shown that we get a surface (8), which touches the surfaces 
of family (93). But in this case, contact only takes place at a point, 
instead of along a line. In fact, on taking a fixed a = a, and b = by, 
on the one hand we get a definite surface (S,) of family (93), and 
on the other hand, substitution of a = a, and 6 = b, in the three 
equations (93) and (94) in general gives a point M, on the surface (8). 
The point M, will be common to (8) and (S,). 


Example. Let us take the family of spheres with centres on the XY plane 
and a fixed radius r: 


(@ — a)? + (y — b)? + 2? = rt. 
We differentiate with respect to a and b: 
—2%("%—a)=0; — Ay —b)=0; 


Elimination of a and b gives us the equation 2? = r?, i.e. the envelope consists 
of two parallel planes 2 = +r, which touch each of the spheres at a point. 


The remark regarding the determination of the envelope of a 
family of curves [10] applies equally when finding the envelope of 
a family of surfaces: elimination of a from equations (91) and (92), 
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for instance, can lead not only to the envelope but also to the locus 
of singular points of the surfaces of family (91), ie. those points at 
which the surfaces have no tangent plane. If the left-hand side of 
(91) is continuous and has continuous first order derivatives, every 
surface that touches the various surfaces of family (91) at all its 
points can be found by the above method of eliminating a from equations 
(91) and (92). In general, we omit proofs and precise conditions in 
this article and the next, and confine ourselves to giving the broad 
outlines of basic facts. 

We now consider a family of curves in space, depending on a single 
parameter: 


F,(z,y,2,a)=0; F,(x,y,2,a)=—0. (95) 


We shall seek the envelope of the family, ie. the curve J’, every 
point of which is a point of contact with a curve of family (95). 
We can take J’ as also defined by equations (95), except that now a 
is variable instead of constant [10]. The projections da, dy, dz of a 
small displacement along curves (95) must satisfy the equations 


Fan dar + St dy +2 de = 0; 
ony dx + F* dy +S de =0. 


Similarly, the projections dz, dy, dz of a small displacement along 
I must satisfy the equations: 


OF by m SE by 2s ar 


62+ cai da = 0 


ors eet a da = 0. 


ba + Ft dy +5 


The condition for contact amounts to these projections being pro- 
portional, i.e. 


ba dy 6z 

daz dy “dz? 
and this in turn, in view of the above relationships, is equivalent 
to the two equations: (6F,/da) da =0 and (dF,/da) da = 0, or, if 
we take da # 0, ie. a not a constant, we get the two equations: 


OF(z,y,2,4) .,., OF, (@,y,2,a) __ 
SS aa =0. (96) 


The four equations (95) and (96) do not in general define a curve, 
i.e. as a rule, a family of curves in space has no envelope. But if the 
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four equations reduce to three, i.e. one is a consequence of the others, 
the coordinates (z, y,z) will be defined by the three equations as 
functions of the parameter a, so that we get a curve in space, which 
is in fact an envelope [or the locus of singular points of curves (95)]. 
We have an example in the next article of a family of straight lines 
in space which has an envelope. 


141. Developable surfaces. We take the particular case of a family 
of planes with one parameter a: 


A(a)« + Bla) y + C(a)z + D(a) = 0, (97) 


The envelope (S) is obtained by eliminating a from the two equa- 
tions: 
A(a)« + Bia) y + Cla)z + D(a) =0 (98) 


A’ (ajxu+ B’ (a)y+C'(a)z + D’(a)=0. 


With a fixed, these equations yield a straight line (/,), and the 
surface (S) is the locus of these straight lines, i.e. (S) must be a ruled 
surface. It may further be seen that not every ruled surface can be 
obtained by the above method. The surface (S) touches a plane (97) 
along (1), ic. (S) has the same tangent plane along the straight genera- 
tor (Iq). Thus a family of tangent planes on (S) depends only on the 
single parameter a, designating the generator (J,). The family of 
tangent planes to a surface depends in the general case on two 
parameters, defining the position of a point on the surface. Let the 
equation of (S) be written explicitly: z = f(z, y), the partial derivatives 
of the function f(z, y) being denoted as in [62]. The first two direction- 
cosines of the normal will be functions of the single parameter a: 


ent eee = W,(a ; eee: eee = W, (a). 

fapee Oo) eee 

Elimination of a from these equations gives a relationship between 
p and qg that can be written as: 


gq = 9p). 


This relationship must be satisfied over the entire surface (S) and we 
find on differentiating with respect to the independent variables x and y: 


s=' (p)r; t=¢' (p)s, 
whence 
rt — s? = 0, (99) 
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i.e. all the points on a surface enveloping a family of planes with one 
parameter must be parabolic. 

The surface (S) is generated by the family of straight lines (98). 
It is easily seen that this family has an envelope; differentiation of 
equations (98) with respect to a gives the two equations: 


A’ (a)x+ B’ (a)y + C’ (a)z+ D(a) = 0, 


(100) 
A” (a)x% + B” (a)y4+ C’ (a)z+ D” (a) =0, 


and the four equations (98) and (100) reduce to three. We can therefore 
say that (S) is generated by tangents to the curve J’ in space. If the 
curve J" degenerates to a point, (S) is a conical surface, whilst it is 
cylindrical if the point is at infinity. We prove the converse: given a 
curve I’ in space, 


z=9lt); y=ylt); 2= alt), (101) 


the surface (S) generated by tangents to I’ envelopes a family of planes 
with one parameter, these being the osculating planes of I’. The family 
has in fact the equation 


A(X — 2x) + B(Y —y) + C(Z—z) = 0, (102) 


where (x,y,z) are given by equations (101) and A, B,C are given 
by expressions (31) of [126]. On differentiating (102) with respect to 
the parameter ¢ and using the fact that, by (31), 


Ada + Bday +Cdz=0, (103) 
we get 


ddA(X—2x)+dB(Y —y)+ dC(Z —z)=0, (104) 


where we write the differentials instead of the derivatives with 
respect to ¢. The enveloping surface of family (102) is made up of 
straight lines determined by equations (102) and (104), and it remains 
for us to show that these two equations give the tangent to I’ at 
the point (x,y,z). We differentiate (103) and note that Ad’r + 
+ Bd?y + Cd?z = 0 by (31); we get: 


dAdz+dBdy-+dC dz=0. (105) 
Equations (103) and (105) show that normals to the planes (102) 
and (104), which pass through the point (a, y, z), are perpendicular 


to the tangent to the curve J’, i.e. planes (102) and (104) both pass 
through this tangent, which is what we wished to prove. 
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We saw above that condition (99) is necessary for (S) to be the 
envelope of a family of planes with one parameter. It may be shown 
to be also sufficient. We also mentioned above [138] that (99) (or its 
equivalent LN — M?* = 0) is necessary for (9) to be able to be mapped 
on to a plane without distortion of length. The converse can be proved, 
that if this condition is fulfilled, a sufficiently small portion of the 
surface can be mapped on to a plane by the method described. For 
this reason, the envelope of a family of planes with one parameter 
is known as a developable surface. 

Not every ruled surface is developable. For instance, if we take 
a hyperbolic paraboloid or a hyperboloid of one sheet, (99) is not 
fulfilled for these [137], in spite of the fact that they are ruled surfaces. 
It follows from this that, if a point varies along a straight generator 
of such a surface, the corresponding tangent plane rotates about the 
generator. 

The French mathematician Lebesgue carried out a detailed investi- 
gation of surfaces developable into planes, with very few assumptions 
regarding the functions appearing in equations (38) of the surface 
(we have assumed the existence of continuous derivatives up to the 
second order). One of his results was a developable surface con- 
sisting of a non-ruled surface of revolution. 


CHAPTER VI 


FOURIER SERIES 


§ 14. Harmonic analysis 


142, Orthogonality of the trigonometric functions. The harmonic 
oscillation 


y = Asin (wi + 9) 
represents the simplest example of a periodic function of period 
T = 2x/w. We confine ourselves for the present to periodic functions 
of period 27 and let x denote the independent variable, so that the 
function y becomes: 

y = Asin (z+ 9). 

More complicated functions of the same period are given by 
A, sin (kz + 9;,) (k= 0,1, 2,8,...), 


or by the sum of any number of these: 
n 
> A, sin (kx + 9), 
k=0 


this sum being known as a trigonometric polynomial of the n-th order. 
The question now naturally arises of the approximate representation 
of any periodic function f(x) of period 2x as a trigonometric polynomial 
of the n-th order, followed by the question of the expansion of f(x) 
into a trigonometric series: 


f(x) = S A,sin (ka + 9); 
k=0 


these problems are similar to the problems of approximating a func- 
tion by a polynomial of the nth degree or of expanding it into a power 
series. The general term of the above series, 


A, sin (ka + 9), 
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is known as the k-th harmonic of the function f(x). It can be written 
in the form 
A,,sin(kz + 9) = a, cos kx + b, sin kz, 
where 
a, = A,sing,; b,=A,cosy, (k= 0,1,2,...). 


The zero order harmonic, A, sin 9, is simply a constant, which we 


denote by a,/2 in order to simplify later expressions. Our problem 
thus amounts to choosing, if possible, the unknown constants 


Bij Dy 0j, G5. 04 50:55 Bigs Op gnds 


in such a way that the series 
“je Te COR ete) (1) 


is convergent to a sum equal to the given periodic function f(x) of period 2x. 
As a preliminary to solving our problem, we note a simple property 
of the sines and cosines of multiple angles. Let c be any real number, 
and (c,¢ +- 22) an interval of length 22. It is easy to show that 
C+2n c+2zx ; 
f cos kx dz = 0; f sinkadx=0 (k=1,2,3,...). (2) 
c ¢ 
If we take say the first of the integrals written, the primitive 
for cos kz is (1/k) sin kx, and in view of its periodicity, its values are 
the same for x=c and «=c-+ 22x, so that their difference is 
zero, i.e. in fact, 
C2 . = 
f cos kr dar = Sn he aie 
: x=E 
Similary, by using the familiar trigonometric formulae: 
sin(k +- 1) @ + sin(k — 1) a 
2 


sin kx cos lx = 


cos(k — 1) x — cos(k 4-1) x 


sin ka sin lz = 


9 > 
SORE CORTES cos(k + 2) 2 4+- cos(k — 1) a 
2 > 
it can be shown that: 
c+2n c+on 
f cos kx sinladxz = 0; f cos ka cosla dz = 0; 
c € 
c+2z2 (3) 


{ sinkesinledxr=0 (k#/l). 


c 
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Let us take the family of functions 
1,cosz, sinz, cos2z, sin2z,..., cosnz, sinnz,..., (4) 


the first member of the family being a constant equal to unity. 
Formulae (2) and (3) express the following fact: the integral of the 
product of any two different functions of family (4) over any interval 
of length 2x ts zero. This property is generally known as the 
orthogonality of family (4) in the interval mentioned. We now find the 
integral of the square of a function of the family. The integral is 
evidently equal to 27 for the first function, whilst for the remainder, 
since 

l-+cos2ka , ane ee = 1 — cos 2ka 


cos? kx = 5 : = ge te 


we have: 


c+2n c+2n 
i) cos? ka da = 7; i) sintkadzt=a (k=1, 2,...). (5) 
c c 

To avoid confusion, we shall in future take c = —z, i.e. the interval 
(c,c + 2x) now becomes (—27, 2). 

We now turn to the problem posed above. Let the function f(z) 
be defined in the interval (—z, 2), in which case it is defined for 
other values of x by virtue of its periodicity of period 27; and let 
us assume that it gives the sum of series (1): 


Kix) = “2 + > (a, cos ka + 6, sin kx). (6) 
k=l 


On integrating both sides of this equation over the interval (—z, ) 
and replacing the integral of the infinite sum by the sum of the 
separate integrals, we get: 
+n +x oo +n +2 
a, iu ° 
‘ f(x) da =) ar dz + =, (a J cos ka da + bx | sin ka da) : 


which, by (2), reduces to the equation: 


+% 
| fx) de = a 20 = ay X, 


whence we determine the constant ay: 


+2 
ay = —- f fla) de. (7) 
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We now have to find the remaining constants. Let n be a positive 
integer; let us multiply both sides of (6) by cos nz and integrate, 
as above: 


if }(x) cos na da = {008 nx da -+- 
a 2 (a, i cos kx cos na da + b, [sin ka cos nee de] : (8) 


All the integrals on the right of the equation are zero by (2) and (3), 
with the exception of the one integral: 


+n 
i) cos kz cosnzadzx with k=n, 
this latter integral being equal to 2 by (5). 
Equation (8) thus reduces to the form: 


+2 
f /(x) cosnz dx =a, 7, 


— 


whence 


+x 
a, = — | fe) cosna de (mn = 1, 2.35.5): (7,) 
In exactly the same way, we can obtain the formula: 


+n 
b, = — | fa) sin ne de (= Ty 2ync<): (72) 


It may be noted that (7) is the same as (7,) with n = 0. We can thus 
write: 


)coskadz (k=0,1,2,...) 


ee 
cae 


x)sinkeda (k=1,2,...). 


Tre 
ae 
= J Kz) 
The above working is not rigorous and is only valuable as a guide. 
We have in fact made a number of unjustified assumptions: firstly, 


we assumed right at the start that the given function had the expan- 
sion (6), then we replaced the integral of the infinite sum by the sum 
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of the integrals of the separate terms, or as we say, integrated term 
by term, which is not always permissible [cf. I, 146]. 

The rigorous statement of the problem is as follows. Let a function 
f(x) be given in the interval (—z, 2). We evaluate constants a, and by, 
in accordance with (9) and substitute the values obtained in series (1). 
The question arises: will the series thus obtained be convergent in 
the interval (—z2, x), and if so, will its sum be equal to f(x)? 

The coefficients a, and b, obtained from (9) are known as the Fourier 
coefficients of the function f(x), whilst the series obtained from (1) after 
replacing the a, and b, with their values as given by (9) is called the 
Fourter series for f(x). We state in the next article the solution of 
the above problem of the convergence of the Fourier series for a 
given function. 

Remark. Expressions (3) and (5) given above are valid for integration 
over any interval of length 22. In general, if a function f(x), defined 
for all real values of x, has a period a, i.e. f(z + a) = f(x) for all z, 
the integral of f(x) over any interval of length a has a definite value, 
independent of the initial point of the interval, i.e. the value of 


c+a 
(la) de 


is independent of c. The number c can in fact be written in the form 
c = ma + h, where m is an integer and h belongs to the interval (0, a): 


eta (m+)ath (m+))a (m+)a+h 
§ Kz) dze= flx)dx = {  f(x)dx + f(x) dx. 
c math math (m+Na 


We introduce a new variable of integration t, = x — ma into the 
first integral, and ¢, = x — (m+ 1) a into the second: 


pa) dx = fre, ++ ma) dé, + ( fits — (m+ 1)a] dé,. 
c h Fi 


On taking account of the periodicity of /(x) and denoting the variables 
of integration again by xz, we get: 


c+a a h a 
(Mee) de = F fla) da + { fla) dx = ( fla) dx, 
é i a a 
whence it follows that the integral does not depend on c. If f(x) has 


period 22, we can evaluate its Fourier coefficients a, and b; in accord- 
ance with (9) by integrating over any interval of length 2z. 
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143. Dirichlet’s theorem. The Fourier series for a function f(x) will 
be convergent and its sum will be equal to f(x) provided certain 
restrictions are imposed on f(x). We suppose firstly that f(x), given 
in the interval (—-z, x), is either continuous or has only a finite 
number of points of discontinuity in the interval. We further assume 
that all these discontinuities have the following property: if x= c 
is a point of discontinuity of f(z), there exist finite limits for f(z) 
as x tends to c, both from the right (from larger values) and from 
the left (from smaller values). These limits are usually written as 
f(c + 0) and f(c — 0) [I, 32]. Such points of discontinuity are generally 
known as discontinuities of the first kind. We finally assume that 
the total interval (—2, a) can be divided into a finite number of 
parts such that f(z) varies monotonically in each. The above are 
generally referred to as Dirichlet conditions, i.e. we say that a function 
satisfies Dirichlet conditions in the interval (—x, 2) if tt is either con- 
tinuous in the interval or has a finite number of discontinuities of the 
first kind, and if, furthermore, the interval can be divided into a finite 
number of sub-intervals in each of which f(x) varies monotonically. 
At the end x = —n, we are only interested in the limit to which 
f(z) tends as x tends to (—2) from the right, so that we shall write 
f(—x + 0) instead of f(—2); and similarly, instead of f(z) we write 
{(a — 0). We remark that these limits can be different, but the sum 
of series (1) must of course be the same for x = —z and r= 7, 
due to the periodicity of functions (4). 

The following theorem is fundamental as regards the theory of 
Fourier series: 

DrricHiet’s THrorEM. If f(x) is specified and satisfies Dirichlet 
- conditions in the interval (—x, x), the Fourier series for the function 
is convergent throughout the interval and the sum of the series: 

(1) ts equal to f(x) at all points of continuity of f(x) lying in the 
interval ; 

(2) is equal to 

f(w+0) +f (e—0) 
2 


at all points of discontinutty ; 
(3) is equal to 
f(—2+0) +f (z7—0) 
2 


at the ends of the interval, i.e. for x = —a and x = +2. 
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The proof of this theorem will be given at the end of the present 
chapter. 

Certain points may be noted in regard to the statement of the 
theorem. The terms of series (1) are periodic functions with period 22. 
Hence, if the series is convergent in the interval (—z, z), it is likewise 
convergent for all real values of z, 
and the sum of the series periodi- 
cally repeats, with period 22, the 
values that it gave in (—2, z). 
We must therefore assume, if we 
wish to use the Fourier series 
outside the interval (—a, x), that 
the function f(z) is continued out- 
side with a periodicity of period 
2x. The ends of the interval x = +-z are from this point of view points 
of discontinuity of the continued function, if f(—2 + 0) # f(a — 0). 

A function continuous in (—z, z) is illustrated in Fig. 114, which 
gives discontinuities on periodic continuation due to having different 
values at the ends of the interval. 

The following lemma is often useful when calculating Fourier 
coefficients: 

Lemna. If f(x) is an even function in the interval (—a, a), i.e. f(—x) = 
= f(x), we have 


Fie. 14 


a 


Sf) d= 2 Sf (@) dx, 
whilst if f(x) is an odd function, i.e. f(—x) = —f(x), we have 
Si (x) da = 0. 


The proof of this lemma was given earlier [I, 99]. 


144. Examples. 1. We expand wx as a Fourier series in the interval (— 2, 2). 
The products x cos kx are odd functions of x, so that all the coefficients a, 
are zero by (9). On the other hand, the products zx sin kz are even functions, 
and the coefficients 6, may be evaluated from the formula: 


xs bi k—1 
+ = {es kx az} = ch Sa 
0 


a 
b= =f esin ke da = {— Zoe te 
a m% k 


k 


x=0 
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The graph of the Fourier series is drawn with a full line in Fig. 115, and it 
is clear from the figure that we have discontinuities at « = -L2, the arithmetic 
mean of the limits from the left and right being evidently zero. Dirichlet’s 
theorem thus gives in the present case: , 


sin x sin 22 (— 1 sin ka } - {o for —nr<a<nx, 


2 (a2 — ae k 0 for = -k 2, 


I (10) 


Fie. 115 


2. We do the same for x?. Here, the x? sin kx are odd functions and all the 
b, are zero. We calculate the a;: 


: n x=n pei 
x Te 
= 2 = = 
ay =e dx 3 373 
0 x=0 
nm x=x 9 
es : 

ay = =f at cos kde = = [Ase Re => wsin ke de} = 

0 x=0 0 

x=n 


35 x cos kx 
~~ oth k 


14 
le ne k 4 
al cos ke del = (— 1) ee: 
x=0 0 


It is clear from Fig. 116 that the graph of the Fourier series has no discon- 
tinuities, and the sum of the series is equal to x? throughout the interval, includ- 
ing its ends: 


_ = p cos ka 
ae a ee a a 
On setting 7 = 0, we get: 
1 1 1 k~1 1 a 
Se oh oe _ a 12 


If we put 
1 1 1 
l+7+ 9 + 76 +. =O, 


] 1 1 
l+oto tgp te =o (13) 
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we evidently have 


1 1 1 1 3 
CSO tig fag to Hate Wy Sg 
and equation (12) gives 
1 1 1 1 1 7 
Pegg ge Toe ge gS ae! 
i.e. 
1 1 I ne 
Oe ye ag eee ae oss (14) 
1 1 1 72 
ea a DT ea BO +... clay a 


~5K -4K -3N -2N -% O 2 3a «4x SH 


Fic. 116 


3. We expand as a Fourier series the function: 


f(x) = {e for —-xz<2<0 
¢,for O<a<a. 


We have here 


a= f f(e)de= =| jaeele de| =o + ey 
tt 0 


1 r ° 
a, = — | f (a) cos ke dx = —| {ess ka dx + 
—n —z% 
+2 


+ { c, cos kx da = 0, 
0 


+n 0 i 
1 
by = [ #(@) sin kx dx = + Jersin ke dr + | eysinkede| = 
—2 —n 0 
(—1*—1 


= (41-4) “SE 
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i.e. b, = 0 for even k and by = — 2(c, —¢,)/ 2k for odd k, so that by Dirich- 
let’s theorem (Fig. 117): 

Cy for —-a<2x<0 

Cy for O<2e<2n 


f= (15) 


LF efor xa=Qand +2. 


+e 2(cy—c,) [sing | sin3e 
“5 a Ps 2 : +4 +. | 


1 3 


Fie. 117 


145. Expansion in the interval (0, 2). We have simplified the 
evaluation of the Fourier coefficients in the above examples by 
making use of the evenness or oddness of the expanded /(z). 

In general, on applying the lemma of [143] to integrals (9) defining 
the Fourier coefficients, we get: 


a, == | f(@) coskzdax; 6, = 0, (16) 
0 
if f(z) is an even function, and 
2 * : 
a; = 0; b= — | F(a) sin kx dx, (17) 
0 


if f(z) is odd. The actual expansion of the function will be of the 
form 


oe + > 4, cos kx, (18) 
k=l 
if f(z) is even, and 
> 6, sin ka, (19) 
k= 


if f(x) is odd. 

Now let any function f(x) be given in the interval (0, z). It can 
be expanded in (0, z) either in a series of the form (18) containing 
only cosines, or in a series of form (19) containing only sines. The 
coefficients are evaluated in accordance with formulae (16) in the 
first case, and in accordance with (17) in the second case. Both series 
have a sum inside the interval equal to f(x), or to the arithmetic 
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mean at points of discontinuity. Outside (0, z), however, they repre- 
sent quite different functions: the cosine series gives a function obtained 
from f(z) by even continuation in the neighbouring interval (—z, 0), 
followed by periodic continuation with period 27 outside the interval 
(—2, x). The sine series gives the function obtained by odd continuation 


Fia. 118 


in the neighbouring (—2, 0), followed by periodic continuation with 
period 2% outside (—z, 2). 


x series in cos series in sin 
0 H+ 0) 0 
nt f(a — 0) | 0 


Thus in the cosine expansion: 


f= O) =F (+ 9); 
f(—x+0)=f(x— 9), 


Fie. 119 


whilst in the sine expansion: 
f(— 0) = — f (+ 9); 
f(— 2+ 0)=—f(x—0). 


Correspondingly, we obtain at the ends of the interval the values 
shown in the table for series (18) and (19). 


408 FOURIER SERIES [145 


Figures 118 and 119 illustrate the graphs of the functions represented 
by series (18) and (19), derived from the same function f(x) in the 
interval (0, ). 


Examples.1. We obtained in examples 1 and 2 of [144] a sine series for 
the function 2 and a cosine series for a? in (0, x). On expanding x as a cosine 
series in (0, 7), we get: 


oo t4 
= y+ > 4 008 kee; a= 7 [edema 
k=l 
for even k 


for odd k. 


0 
ad 0 
2 2 
ay = = | ecoske de =; [(— 1 j= . 4 
0 mk? 


y 


“40 ~3X -27 
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Hence: 
_% 4 (cosa cos 37 cos (2k + 1) a 
e= 5-5 ( Bott et ..) (20) 
(O<a<n). 


The sum of the series on the right will amount to (—2) in the interval (— x, 0), 
i.e. the sum gives the absolute value | 2| throughout the interval (—z, 2): 


bs 4 4 (cosaz cos 3a cos 56a 
lag S(T BE EL.) 


whilst outside this interval it gives the function obtained by periodic repetition 
of | x | from (— 2, 2) (Fig. 120). The sine expansion of 2? in (0, 2) gives: 


(21) 


oy _\k-1 7 
by = [at sin ke dem =F) > cd + Alto 1 1)" =} 
6 


rth 
and 
fan sin @ _ sin 2a sin 3a _ = (42 sin 3a 
at = 2n| I 5} 3 ‘| ate gt 
sin 52 
+7 t..-| 


in the interval 0 <2 < 7 (Fig. 121). 
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We suggest that the reader prove that we can split the Fourier series obtained 
into two series, ag has been done above. 

2. The function cos zx is even in regard to x, so that it can be expanded 
in cosines in the interval (—2, 2): 


% 
co 
a 2 
0 . 
i >a coskz; a — | coszx cos ka da. 
COS 22 2 k 3 k= oe fe 


Fic. 121 


We have: 


x=" 2Qsin 1z . 
x= “oO mz 


ale 


ag= 


Fi. 4 
2 sinzx 
cos 2x4 dg = — -—_— 
a 2 
0 


On wai, cos zz cos kz da = = | [eos @ +b) @ + 008 (¢ ~ k) a] de = 
0 0 


=o [ees ete sin (2 —k) a ]x=7 _ 
oe z+k z—k oe 
-;("=St") se sin (7z — kn) ] _ _ 1k 22 sin nz 
n z+k z—k |- ae k?) 
Accordingly, in the interval —z < 2 < a: 
ee 2z sin nz [ ae 4 cose cos 2a cos3a 
I 222 © J2?—2e ga — za | ge—22 


On setting x = 2 here and dividing both sides of the equation by sin zz, 
we have: 


1 eo k2 +22 | (22) 


z ae 
k=1 
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This formula is known as the decomposition of cot nz into partial fractions. On 
differentiating with respect to z, dividing by 2 and reversing the sign, we get 
the decomposition of sin? xz into partial fractions: 


1 1 = k2 + 22 
ae calat ? SF | 
or, noting that 


ke+z22 1 1 
(2 Ete Ee 


we can write the above in the more symmetrical form: 


| 


| 
sin? az a =, (2 —k)2° 2) 


Expression (22) leads to a striking expansion of cot z into a power series. 
On multiplying both sides by zz and replacing xz by z, i.e. z by 2/z, we get: 


7 222 
zcotz=1— Pa rr 


But 


222 _ 222 
rer well 


gen 


g2 22 
=2 ke? 72 (1+ k? ne a dis or care ce ad re en Te: , (|z| < 2). 


On substituting this in the above formula and expanding in powers of z? 
we have 


yen 


ae | anaes | 
zeote = 1-2-2 ge Sayre? in Sth 


Substitution of 2/2 for z gives us: 


] To = aS <1 doen 
Tg beg 2 al > [ (2x0)2" 2, pen | . 


n=1 
We shall denote the coefficient of z2” by B,/(2n) !: 


1] | eee B, . B, in ak Bp en 
“gy % cot -2 = 1——5,-2 —~“q? eicre Gnyi * 


(24) 
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The first of the B, can be found without difficulty by direct expansion of 
(z/2) cot 2/2, on writing this as the quotient of the series for cos z/2 divided 


i 2 
by the series for ~ ee [I, 130}: 
1 1 I 1 5 
B,=-—, B,=3 B= ; B= 3 : Bs = aE : 


6 


and it is clear at once that the B,, are rational numbers. They are known as 
Bernoulli numbers. On the other hand, knowing their values, we can find the 
sums of the series: 


a (22)*" Br _ 
Py yen = "3. (nyt (n = 1,2,...). 


Occasionally, instead of Bernoulli numbers, we take the Eulerian numbers, 
defined by the expressions 


Ae (— 1? By 
A,=1 Ag Sess al mS 7, 
Agu =0 (k=l, 2, 9,...).! (25) 


If we replace z by t/t in equation (24), the fact that 


1 
mg See 
i ie ee ee eee seas, 
2 wa} «bt we ito i, 1,  £e€-—1 as 
sin 2 
24 e —e 


ee ee re B,t fog Bal? 
So ae ep ee ea ee 
=A,+A,t+A,2+A,0+4... 


Bernoulli and Eulerian numbers are often encountered in various branches 
of analysis. 


146. Periodic functions of period 21. It often becomes necessary to 
expand into a trigonometric series of cosines and sines a function defined 
in an interval (—1, 1) instead of (—a, x); or alternatively, to expand 
in cosines or sines only a function defined in (0, J). 

This problem reduces to the above with the aid of a change of 
scale, i.e. by introducing in place of x an auxiliary variable & in 
accordance with 


t=; f=. (26) 
We put 
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If f(z) is defined in (—l, 1), g(é) is defined in the interval (—z, x) 
of variation of &. 
We obtain on expanding ¢(&) into a Fourier series: 


s+ = (a, cos kE + b, sin ké), 
where, by (26): 


ants (£) cos hé dé a f(=) cos ké dé = 


+ 
= | fe) cos dz; (27) 


dat. 


f(x) sin 


>= LT 
oe 


It follows that Dirichlet’s theorem remains valid for an interval 
(—l, 1), except that expansion (6) is replaced by the expansion 


+ > (a. cos 


the coefficients a, and b; being defined in accordance with expressions (27). 
The same applies to the cosine or sine expansions of a function 
/(x) given in the interval (0, /), the series obtained being 


3 


+b, sin ), (28) 


% + Sa,,cos = ; a, = + | Kx) cos = dz (29) 
k=l ; 
and 
I 
Sb,sin =; b= { A)sin Me da, (30) 
k=l 


Example. We find the sine expansion of the f(x) defined by: 


sin for 0 <2 <ul 
f(z) = 


0 for 1 <a<il. 


We have in this case: 


[ 
by = — fre sin — 
0 
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since the integrand vanishes in (1/2, 1). Simple working, which we leave to 
the reader, gives: 


0 for odd k>1 
1 
by = 2 
(—1)° 2k 
— mk? 1) for even k 
1 
es 
so that 
. AL 1 
sin =~ for 0< @< wu 
1 
Il. 7 4 bad (-1)"n . Warr 0 for —l<a2<l 
pea akc ie ra pearl noe = 2 
7 sin me an I sin —> : (31) 
> for t=— tl 
0 for z=Oor l. 


The interval (—1,1) can be replaced by any interval (c,¢ + 21) of length 
21, as already mentioned as regards intervals of length 22. With this, the sum 
of series (28) gives f(z) in the interval (c,c ++ 21), and in evaluating the coef- 
ficients from formulae (27) the interval of integration (—1, 1) has to be replaced 
by the interval (c, ¢ + 2i). 


147, Average error. The theory of Fourier series may be approached 
in a different manner. As above, let f(z) be given in the interval 
(—2, x). We form a linear combination of the first (2n + 1) functions 
of family (4): 


“p oe > (a, cos ka -} B, sin ka), (32) 


where apo, a,, Bi, .--,4n, Bn are numerical coefficients. The expression 
written is generally known as a trigonometric polynomial of the n-th 
order. We consider the error resulting from taking the sum (32) for 
f(z), ie. we consider the difference: 


a 


A,, (x) = f(x) —|{ SE > (a, cos ka + B, sin ka)} é 
k=1 


The greatest deviation 4, of sum (32) from f(x) in the interval 
(—2, x) is defined as the greatest value of | 4,(x) | in the interval. 
The smaller 4,, the more accurately the nth order trigonometric 
polynomial (32) represents f(x). The quantity 4, is not suitable as 
a measure of the approximation, however, not only because the 
investigation of its value is difficult, but also because it is often 
more important in problems concerning the approximate representa- 
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tion of functions to achieve a reduction in the ‘‘average”’ or ‘“‘probable”’ 
error rather than a reduction of the ‘“‘greatest deviation’’. Figure 122 
illustrates two approximate curves (dotted) for a given f(x) (full 
curve). The greatest deviation of curve (1) is less than that of curve (2), 
yet in general (1) differs far more from the true curve than (2) does; 
the deviations of (2), though considerable in the interval (—z, 2), 
are of much smaller duration than those of (1). 

When applying the method of least squares to checking the accuracy 
of a series of observations, we make use of the average or “root mean 
square” error, this being defined as follows: 
let the values obtained in measuring a quan- 
tity z be 

21) 2a,0- +9 ZN} 


the error of each measurement is 


2-2 (k=1,2,...,N); 


the average error 6, is, by definition, given by 


Fie. 122 


2 1 Ls 
=a Sle — 2), 
k= 


-_ 


i.e. 5, ts the square root of the arithmetic mean of the squares of the 
errors. 

It is this average error that we take as a measure of the degree 
of approximation of sum (32) to our function f(z). We only need to 
bear in mind that it is a matter of an infinite set, and not a finite 
number, of values, continuously distributed throughout the interval 
(—2, 2). Each separate error is thus in fact A(x), and the arithmetic 
mean of their squares will be 


+7 
1 
sx | 43 (2) de, 


whilst the average error 6, of expression (32) is obtainable from the 
equation: 


+n 
J 
d= a | ke) dx = 
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It now only remains for us to select the constants ay, a,, B,, ..., 
an, Bn in such a way as to get the minimum 4%, i.e. we have the ordinary 
problem of finding the minimum of the function 62 of (2n + 1) 


variables. 
We first of all simplify expression (33) for 5;. We find on squaring: 


cos kx +B, sin ka) }° = 


{f(a) 
= [f(x)]? — a f(x) — 2 > (a, cos ka + B, sin ka) f(z) + a + 
k=1 


+S (ak cos? ka + Bz sin? kx) + oy, (34) 
k=1 


where o,, denotes a linear combination of expressions of the form: 
coslacosmaz, sinlzxsinmz (l#mM), 
cosxsinmaz, cosiz, sinmz. 


By the orthogonality of the trigonometric functions [143], the integrals 
of all these expressions vanish over the interval (—z, 2), whence it 
follows that the integral of o, over the interval vanishes. The inte- 
grals of cos? kx and sin? kx are equal to 2, as we know, and we get 
on substituting (34) in (33): 


age | Ute )P de — | ie) de — 


— + D3 [af }(x) cos ka dx +- bs fe sin kx de] = 


+-B4 > SG + bp. 
k=1 


We use expressions (9) for the coefficients of the Fourier series for 
/(z) to rewrite the expression for 5? as follows: 


+2 
a> as Jl flay]? dx — 2240. (ay ay + By by) + 


k=1 
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or, on subtracting and adding the sum 


445 Sa + 
k=l 
we can write our expression as: 
2 l YS 2 2 1 
on = -E 50 (x)} de — Bo > S (ak +B) + (ay — 04)? + 
+5 S [lq — a)? + (& — b)). (35) 
k=1 


The value of 6; is clearly a minimum when the last non-negative 
terms on the right-hand side vanish, i.e. when a, = a, and generally, 
Oy = ay, and By, = by (k = 1, 2, ...). It follows that the average error 
of the approximation to a function f(x) by means of an n-th order trig- 
onometric polynomial is a minimum when the coefficients of the poly- 
nomial are the Fourier coefficients of f(x) 

An important point must be noted. It follows from the result 
obtained that the values of a, and ; leading to minimum 67 do not 
depend on the subscript 7. If we increase n, we must add new coeffi- 
cients a, and §,; but those already calculated remain the same. 

The least error ¢, is found from (35) by replacing a, and B, by 
a, and b; respectively: 


n 


_ 2 1 2 
= or [ve )|? da: 4 —z al (az + bz), (36) 
or 
+7 : fi 
26% = { [f@}tax —- 3 — PA (az + 3). (37) 


On increasing the order n of the trigonometric polynomial, new 
negative (or at any rate, not positive) terms, —an4,, —b74,, .-., are 
added to the right-hand side of (37), and therefore the error en can 
only diminish on increasing n, i.e. the accuracy of the approximation 
increases (does not decrease) on increasing n. 

The quantity «; is given by (38) if the a,, 6, in it are replaced 
by a, by respectively, ie. is given by the integral of the square of 
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a certain function, so that «7 is indeed positive or, more precisely 


not negative. On ee this into account, we get by (37): 
Gg. x (a2 + 2) < al [f (a)]2 dz. (38) 


We have so far made no explicit assumptions regarding f(z). It is 
necessary for the above arguments that all the integrals employed 
should exist, i.e. that the Fourier coefficients should be calculable 
in accordance with formulae (9) and that the integral of the square 
of the function exists. We shall assume for definiteness that f(x) is 
continuous or has a finite number of discontinuities of the first kind. 
All the integrals concerned certainly have a meaning with this 
assumption [I, 116]. We could in fact make far more general assump- 
tions regarding f(x) and in any case, those that figured in the Dirichlet 
conditions have no actual part in the above and future arguments. 
To return to inequality (38): as m increases, the sum of the positive 
terms on the left increases (does not diminish), whilst remaining less 
than the definite positive number occurring on the right. It follows 
immediately that the infinite series 


o 


> (a3 + 2) 


k=l 
is convergent [I, 120]. On letting n tend to infinity and passing to 
the limit in (38), we get: 


ca +2 (a? + b2) <= Lf eile (39) 


On recalling that the general term of a convergent series must tend 
to zero as we move away from the initial term, we can state the 
following theorem: 

THEOREM. With the assumptions made regarding f(x), its Fourier 
coefficients a, and b, tend to zero as k—» +00, 

The following is a fundamental problem from our new point of 
view: will the error ¢,, tend to zero with indefinite increase of n? If we 
pass to the limit with n increasing indefinitely on the right-hand 


n 
side of (37), we get instead of the finite sum Ps the infinite sum 
co k=l 
> ie. 
k=l 1 id 2 8 
lim 263 = | [f (@)]* dx — > — S (ah + bp, 
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whence it follows that the fact that «, tends to zero is equivalent to 
our taking the sign of equality in (39), i.e. 


=| @par=F+ Sk + bp. (40) 


This is generally known as the closure equation. We show in the next 
section that ¢,— 0, i.e. equation (40) is in fact valid for all functions 
/(x) with the above-mentioned properties. 


148. General orthogonal systems of functions. Most of the discussion 
of this chapter is based on the orthogonality of the functions of 
system (4) and not on the properties per se of the trigonometric func- 
tions. The discussion is on this account applicable to any system of 
orthogonal functions. Such systems are of frequent occurrence in 
mathematical physics, as we shall see. Let a system of real functions 
be given in the interval a<2< 5, the functions being assumed 
continuous for the sake of clarity: 


P1(%), Po (Z),~--+5 Pn(#), --- (41) 


We shall suppose that none of these functions is identically zero. 
The functions of system (41) are said to be orthogonal if 


b 
$ Om (X) @, (a) da = 0 with mén. (42) 


The integral of the square of each function of system (41) is equal 
to a certain positive constant. We introduce the following notation 
for these constants: 


b 
kn = J [n(@)}Pde. (43) 


If we multiply each of the (x) by the respective numerical factor 
1//k,, we obtain new functions 

(2) === 9, (2); Y2(2) == 92 (2) 
v1 VE, 7? > Yo Yn, ? Ee | 


Yn (2) = Fe Palo) tees 
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which, by (42) and (48), satisfy not only the condition for orthogonality, 
but also the condition for the integral of the square of a function 
to be unity, i.e. 


b 
(Pm (2) Pp (2) dar = ( eee (44) 
: 1 for m=n. 
The functions 
Y1(), Yo(%), --+5 Pn(Z),.-- (45) 


of a system are said to be orthogonal and normalized if they satisfy 
condition (44). Let f(z) be a function defined in the interval (a, b) 
and let us suppose that it can be expanded in the interval in a series 
of functions (45): 


f(x) = Sen, (2), (46) 
k=l] 


where the c, are numerical coefficients. We multiply both sides of 
(46) by »,(x) (n = 1, 2,...) and integrate over (a, b), making the 
assumption that the series on the right can be integrated term by 
term: 


co b 
(£02) va (a) de = Sey f ve (2) Ya (2) de. 


k=1 a 


On taking (44) into account, we get the following expressions for 
the coefficients c,: 


on = { f(2) pq (2) de S12 wees (47) 


The c, defined by these expressions are usually called the generalized 
Fourier coefficients of the function f(x) with respect to the system of 
functions (45). The above remarks are only of an introductory nature, 
as in [142], and a rigorous treatment implies the following problem: 
if the coefficients c,, calculated in accordance with formulae (47), 
are substituted in the series on the right-hand side of (46), will the 
series be convergent in the interval (a, 6), and if so, will its sum be 
equal to f(x)? The solution of this problem naturally implies making 
certain assumptions regarding the properties of f(x). The series obtained 
by substituting for the c, their values from (47) is usually known at 
the generalized Fourier series for f(x). 
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We can take an alternative approach by writing an expression 
for the average error in representing the given f(x) as a finite sum 
of the form: 


"t 
> MK YE (x). 
k=1 
The square of the error will be given by: 


b n 
A= call (2) — Suv a) de 


b—a 


If we take (44) and (47) into account and carry out working similar 
to that of [147], we get: 


(b—a) = ([f(w))2dx— Sa +S, — on. 
a k=1 k=1 


Hence it follows at once that 67% is a minimum when the y;, are 
equal to the Fourier coefficients of f(z), and denoting the minimum 
by &, we have 


(b—a)e&= il (x)]* de — Se. 


Hence the convergence follows, as above, of the series 


> ck 
k=1 


and we have the inequality 


00 b 
>< § [f(2)]? de, (48) 
k=1 a 

which is generally known as Bessel’s inequality. A basic problem here 
is whether «, tends to zero on indefinite increase of n, this being 
equivalent to having the equals sign in (48), i.e 


i [f (x) ]? da = s C3. (49) 
a i=l 


This is known as the closure equation for f(x) with respect to the 
system of functions (45). The system is said to be closed if equation 
(49) is valid for any continuous function f(x) and for any function 
with a finite number of discontinuities of the first kind. It may be 
mentioned that if this is the case, it can be shown that (49) is valid, 
in fact, for a far wider class of functions. 
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The proof of the closure equation was given for various systems 
of orthogonal functions by V. A. Steklov, who pointed out the 
importance of the equation in the theory of orthogonal functions. 
A. M. Lyapunov first proved the equation for the case of trigono- 
metric series. 

We return to the system: 


1, cosz, sina, cos 2x, sin2%,..., cosnx, sinnz,... 


These functions possess the property of orthogonality in the interval 
(—2, 2) but they are not normalized, i.e. the integrals of their squares 
are not equal to unity. It follows from the discussion above [142} 
that the normalized orthogonal system is here 


1 1 ] 2 
Yan’ Peake iat 
1 | ee 
— cos nv, —=—SINNM,.. 
yx yx 


There is a simple geometrical analogy to the above. We take ordinary 
three-dimensional space and let A be a vector with components 
A,, Ay, A, along Cartesian axes. The square of the length of the vector 
is given by [103]: 

| A |? = A? + A? + A?. (50) 
If we take two vectors A and B, the condition for them to be per- 
pendicular is [103]: 


A, B,+ A, By + 4, B,=0. (51) 


We now consider a far more complicated vector space: we take 
as a vector every real function f(x), given in the interval (a, 6), and 
possessing certain general properties similar to those discussed in 
previous articles, which enable the necessary integrations to be 
carried out. 

By analogy with (50), we take the magnitude of the integral 

b 


f FP wp ae 


a 


as the square of the length of the vector f(x) of our function space, 
and by analogy with (51), we say that two vectors /,(x) and f,(2) 
of the space are perpendicular or orthogonal if 


{ f:(2) fa(a) de =0. 
7) 
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We have here replaced the finite sums of (50) and (51) by integrals 
over (a, 6). Using this terminology, we can say that condition (44) 
is equivalent to the fact that the vectors y,(x) appearing in family 
(45) consist of parallel pairs and are of unit length, i.e. vectors y,(x) 
in our function space areanalogous to a system of mutually orthog- 
onal unit vectors of ordinary space [102]. Let f(x) be any vector 
of the function space. We can say that the c, evaluated from (47) 
are the components of the vector f(x) along the fundamental set y,(z). 
Bessel’s inequality (48) is equivalent to the fact that the sum of 
the squares of the components does not exceed the square of the 
length of the vector itself. If we take a fundamental set of three 
mutually orthogonal unit vectors in three-dimensional space, we 
always have the sign of equality, by (50). But if we forget about 
the third unit vector, for instance (directed along the z axis), we 
now have to write instead of the equals sign: 


Az + AR <|Al, 


the equality being only applicable to vectors lying in the XY plane, 
whilst a strict inequality applies for the rest. An infinite set of 
mutually orthogonal fundamental vectors exists in functional space 
and no simple verification is possible of the fact that none have been 
passed over. 

If condition (49) for closure applies for all f(x), i.e. for all vectors 
of the functional space, the condition, which is analogous to (50), 
also acts as a test for the fact that no fundamental vector is left out, 
ie. for the fact that no new fundamental vector p,(xz) can be added 
to system (45), orthogonal to all those already present. Let such a 
y(v) in fact exist, i.e. 


{ v0 (2) Yq (ze) dar = 0 (m= 1,2, ..-): 


It follows from this, by (47), that all the Fourier coefficients of y (x) 
with respect to functions (45) are zero. By hypothesis, (49) must be 
valid for all f(x) and, in particular, for p(x). But all the c, are zero 
for the latter, and (49) gives: 


{ [ve (x)]? da = 0. (52) 
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If it is assumed say that y,(x) is continuous, it follows from (52) 
that y,(x) is identically zero in the interval a < x < 6. The system 
(45) of orthogonal functions is said to be complete with respect to 
continuous functions if no continuous function exists, apart from 
those identically zero, orthogonal to all functions (45). It follows 
from what has been said that closure implies completeness with 
respect to continuous functions. The ability to obtain closure 
from completeness is bound up with a more general definition of the 
latter (not only with respect to continuous functions). 


149. Practical harmonic analysis. The operation of expanding a given function 
in a Fourier series is called harmonic analysis. If the function f(x) is given 
analytically, the problem is solved by means of formulae (27), which define 
the Fourier coefficients. In most practical cases, however, the function is given 
empirically, and the task of harmonic analysis is then to work out the most 
suitable methods either for evaluating the Fourier coefficients or for obtaining 
directly the harmonics of various orders in the given function. 

Computational methods of harmonic analysis are based on the application 
of approximation formulae for integrals to the integrals for a, and 6;. The 
rectangle formula is the simplest of these [I, 108]. 

We shall take an interval of length 22, as is always possible by a suitable 
choice of scale on the z axis. We take x = 0 and x = 27 as the ends of the 
interval. We now divide (0, 27) into m equal parts and denote the abscissae 
of the points of subdivision by 


C= 0, Hy, Ley -0 +, Up, Ly = 2n, 
the values of f(x) at these points being denoted by 
Noe Gi weed pa 


We now have by the rectangle formula: 


gn! , a 
ay ~n & Y, cos kaj; en Y; sin ka;, (53) 


and the various methods for evaluating the coefficients a, and b, have the aim 
of simplifying formulae (53) and reducing to the minimum the number of 
multiplications necessary. 

The method below, which is borrowed from W. Lohmann,} is based on 
certain transformations of formulae (53) and is extremely convenient both on 


+ Harmonische Analyse zum Selqstunterricht, Berlin, 1921. 
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account of the simplicity of the manipulations it requires and due to the high 
degree of accuracy of the results. 

1. We take the graph of the curve to be analysed and draw the abscissa 
as close underneath it as possible (Fig. 123) in order to avoid both negative and 
very large ordinates. We divide the period of the curve into twenty equal parts. 

2. We make up a table on a sheet ruled into squares as shown in Fig. 124. 
The numbers 1, 2, ..., 20 in the first column denote the abscissae, whilst those 
in the second column denote the corresponding ordinates of the curve, obtained 
directly from the graph. It is useful to take 
the scale of the graph small enough for the 


ordinates to be integers. 2 1796} redlisolt6450} 


5 ‘ao 69) 


14 “estat 0176 | {4 
ae 

! 5 irae 1 
| 


6 a8 
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) 
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200+ ft | | 9 aa 100 | at ae 
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Wohl it | RAL 12:64) 67 192 198119 | 
okt yt [pleoiaaizalni ot 
aun Pagenae 
80 1} ee ben 
6 ' 4 \ t 
mite i005 | 89165138 
eT a 178 Vsgh16075 | 931471 
20 rt 1 | r-4- eh be a a 
pt a 119 6 a8 0 i 
123456 789 101 12 131415 1617 18 192027 t 2011737641140 1021521 
Fie. 123 Fre. 124 


We write in the next column the products of the ordinates with cos 18° = 
= 0.95, in the next their products with cos 36° = 0.81, in the next their products 
with cos 54° = 0.59, and finally their products with cos 72° = 0.30. We leave 
the last column blank, after shading its upper extremity in black (it is best 
to use arithmetic for the multiplications). 

3. To find the constant term of the expansion a,/2=r,, we add all the 
ordinates and divide the sum by twenty. 

4. To determine the coefficients a,, by (k = 1,2, ..., 10), a template of 
transparent waxed paper is prepared for each separate coefficient to patterns 
as shown in Figs. 125. The size of the squares on the template and of the template 
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Fie. 125-b 


149] PRACTICAL HARMONIC ANALYSIS 427 


Fia. 125-c 


itself must accurately correspond with those of the table of Fig. 124. The 
squares need to be bordered with thin and thick lines, or lines of different 
colours. Each template is laid on the table (Fig. 124) and the sum 2/,, calculated 
of the numbers occupying squares with thick borders and similarly the sum 
2,_) of the numbers occupying squares with thin borders. 

After carrying out this operation for all the templates, we find the differences 
between corresponding sums (3; — 2(_)) and divide each difference by 10; 
the quotients obtained in fact give the coefficients a,, b,, dz, by, ~~~, Gro» O19. 

5. We find the amplitudes r,, 72, ..., 7) Of the various harmonics of the 
required expansion from the formula: 


ry, = Vat + bi. 
We determine the phases 9,, %2,---,% 91) Of the harmonics from the 
formula: 
ak 
tang, = ——. 
k by 


The angles 9, can be found to an accuracy of 1° by making use of the table 
given below. 
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The two numbers are sought in the table between which the ratio | a;/b;, | 
lies, then the corresponding angle y; is read off, in tens of degrees on the left 
of the relevant horizontal row and in degrees at the top of the relevant column. 


0° 1° 9° 3° 4° 5° 6° 7° ge 9° 

0° | 0 | 0.01 : 0.03 0.04 | 0.06 | 0.08 0.10 | 0.11 f 0.13 | ois | 0.17 
10° | 0.17 | 0-19 | 0.20 | 0.22 | 0.24 | 0.26 | 0.28 | 0.30 | 0.32 | 0.33 | 0.35 
20° | 0.35 | 0.37 | 0.39 ; 0.41 | 0.43 | 0.46 | 0.48 | 0.50 | 0.52 | 0.54 0.57 
30° | 0.57 | 0.59 | 0.61 | 0.64 | 0.66 | 0.69 ; 0.71 | 0.74 | 0.77} 0.80 | 0.82 
40° | 0.82 | 0.85 “0.88 0.92 ;} 0.95 | 0.98 | 1.02 | 1.05 | 1.09 | 1.13 | 1.17 
50° | 1.17 | 1.21] 1.26] 1.30) 1.35 | 1.40} 1.46 | 1.51 | 1.57 | 1.63 “1.70 
60° | 1.70} 1.75 | 1.84 | 1.90 | 2.06 | 2.10; 2.20; 2.30 | 2.40 | 2.5 2.7 
70° | 2.7 2.8 3.0 3.2 3.4 3.6 3.9 4.2 4.5 4.9 5.4 
80° | 5.4 6.0 6.7 7.6 9 10 13 16 23 38 1s 
90° | 115 _ —_ _ — — —_ _ — — -) 


Having found y;, we get 9, from the following table, according to the signs 


of a, and dy. 


b; k 

1 Pe = Vx 
| = 19—y, 
=a Pp = 180° + yy 
fae Pe = 360° — yy 


All these computations can usefully be set out in the form of a table, as 
shown below for the case of the curve of Fig. 123. 
It may be noted in conclusion that the example worked out gives a reasonably 
accurate result only for the first harmonics. 
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2| 832 | 819 |+ 13] 804; 785 ;+ 1.9 1.7 3.6| 2 | 0.68 | 34] 34 
8 | 653 | 968 |; —31.5 | 754} 865 ;-~-11.1 | 992.3] 123.2|33.4 | 2.84 | 71] 251 
4 | 821 | 888 |— 1.7 785 798 |— 1.3 2.9 1.7 2 1.38 | 54| 234 
5 | 641 | 634 1/4 0.5} 654; 640 /+ 1.4 0.3 2.0; 2 | 0.36 | 20) 20 
6 | 832 | 827 |}+ 0.5 | 797] 786 }+ 1.1 0.3 1.2| 1 | 0.45 | 24; 24 
7; 808 | 813 |— 0.5 802 817 |— 1.5 0.3 2.3 2 0.33 | 18} 198 
8 | 823 | 828 |— 0.5 | 792 | 797 |— 0.5 0.3 0.3; 1 | 1.00 | 45] 225 
9 | 816 | 809 | + 0.7 815 802 |; + 1.3 0.5 1.7 2 0.54 | 29] 29 
10 1277 |1294 |~— 1.7 _ — _~ —_ — 2 co 90) 270 


§ 15. Supplementary remarks 
on the theory of Fourier series 


150. Expansion in Fourier series. The present section is concerned 
with a more penetrating and rigorous account of the theory of Fourier 
series and starts with a proof of the theorem regarding the Fourier 
expansion of f(z). We shall impose conditions on f(x) different to the 
Dirichlet conditions [143] so as to simplify the proof. The proof of 
the Dirichlet theorem is given later. 

We take the Fourier series for the function f(x) 


where 


et > (a, cos kx + 6, sin kr), 
k=1 


+2 
= => J / (t) cos kt dt; 


+x 
“== J f (t) sin kt dt, 


(1) 
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the variable of integration being denoted by ¢ so as to avoid con- 
fusion in later working with the variable x of expression (1). We 
substitute the expressions for a, and b; in (1) and find the sum of the 
first (2n + 1) terms of the Fourier series for f(x), the sum being 
written S,,(f): 


n 


S,.(f) =-& + (a, cos ke + b, sin ka) = 


+4 
a 
= 


See | fo|- (cos kt cos kx + sin kt sin kz)| di = 


a fro [++ Shi |ae. 


But we can write [I, 174]: 
sin (n —+) g +sin - 


ree dat 
2 sin > 


1 + cosy + cos 2p +...+ cos(n—1)9= 


On replacing n by (n -+ 1) in this equation and subtracting a half 
from both sides, we get: 


«1 ete 
1 2 
x fF Cosy + cos 29 +... -+ cosny = ———_—_—__——__ 
- P 
2 sin —- 
whence 
(2n + 1) (t —2) 
1 ue a 2 
ee OSES 2) SS (2) 
k=1 2sin 5) 


so that we can write the a expression for S,(f) in the form: 


oy mt (t~ 2) 
ee Start ees) 
2 sin —.— ST pga 
2 
We make a periodic continuation of f(x), assigned in the interval 
(—, 2), so that it can be assumed to have period 27 and to be 
defined for all real x. The fraction appearing under the integral 


sign also has period 27 with respect to t, by virtue of (2). If we take 
into consideration the ‘‘remark’’ in [142], we can replace the interval 
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of integration (—z, z) in the above integral by any interval of length 
2x. We take any value x of the independent variable and use the 
interval of integration (x — 2, 2+ 2m): 


sin (2n + eur) 
=+ 2. at. 
2 sin 


2 


It must be repeated that pie tatuat the future working f(x) is 
understood to be continued outside (—2, x) for all real 2 in the 
manner described above. 


We split the integral into two: firstly f and secondly i We 
X--% 


introduce new variables of integration z instead of t, given by i= 
= © — 2z as regards the first integral, and by t = x + 22 as regards 
the second. On changing the variables in the integrands and putting 
in the new limits of integration, we get: 


n 


810 Zz 


2 
Sn(f) = | Ke — 22) “PSF? da + 
0 


” 


2 
A Nee tN gag Oe (3) 


If we suppose that f(x) is equal to unity throughout (—z, x), the 
free term a@,/2 of its Fourier expansion is evidently unity whilst the 
remaining terms are zero, i.e. S,(f) is unity for any n, and we have 
the following aed 


os a nn Pas. (S18 3, (4) 


sin z 


We prove a lemma before turning to the fundamental theorem: 

Lemma. If the interval (a, b) is all or part of (—x, x) and y(z) ts 
continuous, or has a finite number of discontinuities of the first kind, 
tn (a, b), the integrals 


b b 
= |v) cosnzdz and — | v(z) sin nz dz 
a a 


432 FOURIER SERIES [150 


tend to zero on indefinite increase of the integer n. If (a, b) is (—a, x), 
this lemma is precisely the same as the theorem of [147]. We now 
let (a, b) be part of (—z, x). We continue »(z) throughout the longer 
interval (—, x) by making it zero in the parts of this interval outside 
(a, b), ie. we define a new function y,(z) such that y,(z) = y(z) for 
a<z<band y»,(z) = 0 for z in (—z, 2) but outside (a, b). We can 
now write, for instance, 


t) +2 
1 1 
= | v2) cos nz dz = = fv (2) cos nz dz, 


a —% 


and this integral tends to zero by the theorem of [147] referred to 
above. It may be pointed out that y,(z) is also continuous, or else 
has a finite number of discontinuities of the first kind in (—z, z). 
The lemma is easily shown to remain valid if (a,b) is any finite 
interval. 

We now turn to the basic theorem for the expansion of f(x) in a 
Fourier series. As usual, we take f(x) as either continuous or possessing 
a finite number of discontinuities of the first kind in the interval 
—R OTK. 

If we multiply both sides of equation (4) by the factor /(x), take 
the factor under the integral sign and subtract the resulting equation 
from (3), we get: 


Sn (f)— fe) =f le —22) — fay] S2OZ EY? ae + 


2 
+2 [ttle + 22) — fay) Be ae, 
0 


which we can also write in the form: 


8,1) —fle) = f =n) . sin (2n + 1) zdz+ 


— 2z sin 
0 


ro] 3 


+H [feta fey. = sin (2n + 1) zdz. (5) 


0 
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To prove that Fourier series (1) for /(z) is convergent to the sum 
f(x), we have to show that the difference [S,(/) — /(x)] tends to zero 
on indefinite increase of n. 

We consider the function 


__ f(a — 2z) — f(x) — 2z 
¥(2) = — 2 * “sin z 


in the interval (0, 7/2). It can have discontinuities of the first kind 
originating from the discontinuities of f(z — 2z) and furthermore, 
the value z = 0 must be specially investigated. We suppose that f(z) 
is not only continuous at the point x2 that we have taken but also 
has a derivative. It follows from the definition of derivative and the 
obvious equation 


that y(z) tends to a definite limit, equal to —2/’(x), as z—> 0. Hence 
the above lemma is applicable to »(z), and the first term on the right- 
hand side of (5) tends to zero on indefinite increase of n. It can be 
shown in a similar manner that the second term tends to zero, whence 
it follows that the difference [S,,(f) — /(x)] tends to zero at the point z. 
We thus obtain the following theorem: 

THEOREM. If f(x) is continuous or has a finite number of discontinutties 
of the first kind in the interval (—zx, 2), its Fourier series is convergent 
to the sum f(x) at every point x at which f(x) has a derivative. 

It is easy to obtain a more general result. We suppose that at the 
point z the function is continuous or even has a discontinuity of the 
first kind, whilst the finite limits exist: 


lim 
h->+0 


ee and lim Se. (6) 


h>+0 : 


The existence of these limits, i.e. of the derivatives to the left and 
right, is equivalent geometrically to the existence of a definite tangent 
to the left and to the right. We have in this case the following supple- 
ment to the theorem: ¢f the finite limits (6) exist, the Fourier series 
for f(x) ts convergent at this point to the sum [f(x—~-0)+ f(x + 0)]/2 
(or to f(x) if f(x) ts continuous). 
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We can write on multiplying (4) by [f(z—0)+/(a% + 0)]/2 and 
subtracting from (3): 


8, (f)— Ke O) EH +9) = 


“| e—22)—le—0) 8) 1A). = sin (Int Tye de 2 


ag ee sin Z 
0 


Pee fle +22)—f(@@+0) | % 


22 “sinz 


——— sin (2n + 1) zdz. (7) 


We have to prove that the right-hand side tends to zero on indefinite 
increase of n. 
We can say from the existence of limits (6) that both the fractions 


He —22)—H@—0) ng Hw +22) — Kw +0) 
— 22 2z 


have finite limits as > 0, and we can use exactly the same arguments 
as above to see that both integrals on the right of (7) tend to zero on 
indefinite increase of n. This proves the supplement to the theorem. 
For «=a and x= —a, by the periodic continuation of f(z), 
limits (6) become: 
lim (— 2+ h)—f(— +9) and lim 


f(a — h) — f(x — 0) 
h->+0 h h—->+0 ; 


—h 


and the sum of the series will be: 
f(— 2+ 0) + f(z — 0) 
Bee ge ge A 


It should be noticed that in all the examples considered in the 
previous section, /(x) satisfies at all points the conditions of the above 
theorem and its supplement. 


151. Second mean value theorem. For the proof of Dirichlet’s theorem and 
a more detailed account of Fourier series we need a proposition of the integral 
calculus that has some similarity to the mean value theorem given in Vol. 
I [I, 95}. The new proposition is usually referred to as the second mean value 
theorem, and may be stated as follows: if (x) ts monotonic and bounded and has 
a finite number of discontinuities in the finite interval a < x < b, whilst f(x)’ 
as continuous, we have: 


b é b 
§ 9(a) f(x) da = g(a +0) § f(x) dx + o(b—0) ) }(x) da, (8) 


where & is a number belonging to the interval (a, b). 


151] SECOND MEAN VALUE THEOREM 435 


It is sufficient to prove (8) for an increasing (non-decreasing) 9(x), since 
evidently if v(x) is decreasing, [—9(x)] is increasing, and on applying (8) for 
[—(x)] and changing the sign on both sides, we get (8) for g(a) itself. It can 
be shown moreover that it is sufficient to prove (8) for the case of g(a + 0) = 
= 0. We assume that (8) is proved for this case and that ¢(x) does not satisfy 
the condition stated. We introduce a new monotonic function (x) = g(x) — 
— g(a + 0). The end values of this function will be yp(a + 0) = Oand y(b — 0)= 
= g(b — 0) — g(a + 0). Equation (8) is applicable to p(x) by hypothesis, and 
gives, since y(a + 0) = 0: 


6 5 
f w(x) f(x) da = y(b — 0) ; f(x) de, 


a 


or 
b 


b 
§ Lex) ~ va +0)] (x) dx = [y(b — 0) — g(a + 0)] ; f(a) de, 


whence 
b b b b 
§ p(x) Kx) dx = g(a +-0)[ § f(x) da — J fa) dx] + o(b — oF) f(a) da, 
a a 


which leads immediately to equation (8) for g(a). All in all, therefore, it is suffi- 
cient to prove (8) for increasing, or more precisely, non-decreasing ¢(x) for which 
gv(a + 0) = 0. This type of function clearly has non-negative values in (a, 6). 

We carry out the proof by subdividing (a, b) with the aid of the points: 


Ly =A, Ly, Bye. ey Vjrpy Uj-- + Upuy, Ly =O. 


We know from [I, 95] that: 


xy 
J Ha) dx = f(&) (aj — 2-1); 


Xi—1 


where €; belongs inside (x;_,, x;). 
We form the sum: 


n n ray 
3) (6) 18) (1-4) = 3 wd | fle) ae. 


Xi 


On indefinite increase of n and indefinite decrease of the greatest of the lengths 
of sub-intervals (x;_,, x;), this sum tends to the definite integral (as we know 
from Vol. IT), i.e. we have: 


b , ei 
§ g(a) Kw) dx = lim 5" 9(&) § f(x) dz. 


i=l Xia 
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We now investigate the sum 


¥ 6) § fz)ae= Svea ; fe) da— § fee) 00] = 


=1 Xt-r Xi-a 


~ 


a 


= 7(81) i f(x) dx + Stren — p§i-)] J He) de. 


Xia 
The integrals 
b 


b 6 b b 
§ f(x) da, § f(x) da, f f(w)da,..., J f(x) da,..., § f(x) de 


a Xa Xs Xia Xn—1 


represent particular values of the function 


b x 
J H(z) dx = — § f(x) de, 
x b 


(9) 


(10) 


(11) 


which is a continuous function of the limit of integration x [I, 96], so that all 
the values (10) lie between the least and greatest values m and M of function 


QY). 
If we take into account the fact that in (9) all the factors 


(§,) and 9(&;) — 9(§)-1) 


are non-negative, and replace integrals (10) on the right of (9) firstly by m, 


then by M, we get: 


2 wl) § fle) de > {98 + PG (81) — PSir)]} m = (En) my 


Xi-1 


a 


5. ote) { fa)dx <{9(8) + Slot) — oli) M = 98) 
i=1 Xa i=2 
ie. 


P(En)m < Ps (51) f f(x) da < 9(&,) M, 


=1 Xia 


whilst in the limit, as n-» co and the greatest of the lengths of the (2;_,, 
diminishes indefinitely, since we have 


&, > b—0 and 9(&,) + 9(b—0), 


the inequality becomes: 


b 
pb —0)m < J H(ax) f(x) dx < p(b—0) M, 


a 


i.e. 


b 
§ p(x) f(x) da = 9(b —0) P, 


xj) 
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where P is a number lying in the interval (m, M). But the continuous function 
(11) takes all values lying between its least value m and greatest value M in the 
interval (a, b) [I, 43], including the number P, so that it must in fact be possible 
to find a é in (a, b) such that 


b 
i f(x) dx =P, 
€ 
which gives us 


b b 
1 eG) (2) da P= Oh ey de, 


and this is the same as (8) since y(a + 0) = 0 by hypothesis. It may be mentioned 
that (8) can be proved without assuming continuity of f(x) and a finite number 
of discontinuities of g(x), though we shall not dwell on this. Finally, it must 
be pointed out that the more general formula than (8) may be proved: 


q é b 
§ p(2) f(z) da= AS f(a) dx + BS f(x) de. 
a a & 


where the numbers A and B must satisfy the conditions A < g(a + 0) and 
B> o(b — 0). | 

CoroLLary. We saw in [147] that, given certain conditions, the Fourier 
coefficients a,, and 6, of f(x) tend to zero as n > oo. If f(x) satisfies Dirichlet 
conditions, it can be shown more precisely that for large n the coefficients are 
infinitesimals of order not lower than 1/n, i.e. we can write: 


M 'M 
lan} <=>; |bal<—-, 


where M is a definite positive number. By hypothesis, the interval (— 2, 2) 
can be divided into a finite number of parts in each of which f(x) is monotonic 
and bounded. Let (a, 8) be such a sub-interval. The coefficient a, is the sum 
of a finite number of terms of the form: 


8 
= (i (x) cos nv dz, 


which can be transformed by the mean value theorem: 
i 8 i $ B 
= fie) cos nz dx = ai +0) [ cos mar da += (B —0) | cos ne de = 
a a é 


= f(a + 0) (sin n§ — sin na) + f (8 — 0) (sin n3 — sin né) 
mm , 


This gives us for each separate term in the expression for a, an upper limit 
of the form M/n, where M = 2 | f(a + 0)|/% + 2|f(B — 0)|/2. There will clearly 
be a similar upper limit for the sum of a finite number of terms of this form, 
i.e. for a,. Analogous reasoning applies in the case of b,. 
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If f(z) is continuous and f(—2) = f(z), whilst the derivative f’(z) exists 
and satisfies Dirichlet conditions, we obtain, on integrating by parts and 
noticing that the term outside the integral vanishes since f(— 2) = f(:): 


+2 +n 
nb, ey ee ae )d cos ne = [1 @) 08 ne da. 


But the last integral, being the Fourier coefficient of f’(x) satisfying Dirichlet 
conditions, must have the same upper limit as above, so that with the assumptions 
made we get for 6,: 


M 
bal < ne : 


We can write an analogous expression for a, A more detailed discussion follows 
later of the values of the Fourier coefficients in relation to the properties 
of f(x). 


152. Dirichlet integrals. It is clear from expression (3) that the question of 
the convergence of a Fourier series, i.e. of the existence of a limit of the sum 
S,(f), amounts to an investigation of integrals of the form: 


i Bkaelaee P 


sinc 


We shall consider the simpler type of integral: 
ce Lf sin mz_ ae: (22) 


which is known as a Dirichlet integral. We prove the following lemma in regard 
to this: 

Lema. If y(z) satisfies Dirichlet conditions in the interval (a, 6), we can say: 
(1) of a = 0 and b > 0, integral (12) tends on indefinite increase of m to the limit 
g(+0)/2; (2) ef a=0 and b <0, the limit becomes y(—0)/2; (3) ff a<90 
and b> 0, the limit ie {p(—0) + y(-+0)}/2; (4) if aandb> Ooraandd < 0, 
the limit 18 zero. It can easily be seen that it is sufficient to prove only the first 
statement, from which the remainder follow without difficulty. We prove 
statements 3 and 4, for instance, on the assumption that the first has been 
proved: 


a b 
1 sin mz 1 sin mz sin mz_ Mz 
— [o@) 2 ae = —|[ oe) 2 a Efe 


% 
b 


If a and 6 > 0, both terms on the right-hand side here have the limit g(-+0)/2 
and their difference consequently tends to zero, which proves statement 4. 
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If a< Oand b > 0, we replace the variable of integration z by (—z) in the second 
term on the right, and obtain: 
le lf lt, 
s1n Mz sIn mz sin mz 
— | ete) Tg ee — | re) ae eel = | x- aa ae 
a 0 0 

Since 6 and (—a) > 0, we can apply statement 1 to both integrals and obtain: 


b 
| oe) SOE de > o+ + 9-0) = POO EEO) 
0 


We now turn to the proof of statement 1, i.e. we prove that with b > 0, 
1 ° i 1 
sin mz 
— | ve) —z— dz > 3 (+ 0). (13) 
0 


We shall assume for the present in our proof that g(z) not only satisfies Dirichlet 
conditions but is also monotonic in (0, b). 
We had earlier the result: 


sin x n 
0 
We consider the integral: 
¢c 
{ sin x d 
x 


This is a continuous function of c, vanishing for c = 0 and tending to 2/2 
as c-+ + co, We can infer from this that for all positive c the integral written 
remains less in absolute value than a definite positive number M. We now take 
the integral with two positive limits 


b 
sin z 
i nF de. (15) 


a 


We clearly have 


b b a 


sin x sin £ sin x 
cae da = i da — da 
xv xz x 
0 0 


a 


and 


x 


he ob . a, 
| f nue az} <| { sin x ax|-+| f ane de|<M+M=2M, 
a o o 
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i.e. the absolute value of integral (15) remains less than a definite positive 
number 2M for any positive a and 6. 
Before proving (13), we consider the simpler integral: 


b 
l : 
= | sin. mx age 


If we change the variable in accordance with ¢ = mx and use (14), we get 
on. indefinite increase of m: 


b mb | 
ene peel of a ee 
Fi 4 uw t 2 
0 0 
and consequently: 
sin mr 1 
4 o(-+0) Same de> + 9+ 0). 


Hence it remains for us to show, in order to prove (13), that 
6 
— | tole) — (+ 0)] 


0 


sin mx 
———— dr 0, 


i.e. that the absolute value of the left-hand side is less than any positive e for 
sufficiently large m. We split the interval of integration into two parts: (0, 6) 
and (6, b), where 6 is a small positive number which we fix later. We show that 
each of the two integrals: 


3 b 


— [o@) 9+ )) A 
0 


sin mx 


da and =a [o(x)—9(+0)] 2 de (16) 


has an absolute value less than ¢/2 for sufficiently large m. Since 9(x) has a 
finite number of discontinuities, we can take 6 sufficiently small for the interval 
(0, 6) to contain no discontinuity, so that g(a + 0) = 9(x). On taking into account 
the fact that p(x) is monotonic, and applying the mean value theorem to the 
first of integrals (16), we get: 


sin mx sin mx 


+ fete e+ JE dx = (95) — 9+ on | am a, 


and consequently: 


sin mx 


| free (ej dz |< =|) — 9+ 0) 2M. 
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We have (6) — 9(+0) - 0 as 6— 0 by definition of the symbol ¢(-+9), 
and we can therefore take 6 close enough to zero for the right-hand side of 
the equation written above to be less than ¢/2. The absolute value of the first 
of integrals (16) will now be less than ¢/2 for any m. Having thus fixed the 
positive 6, we go back to the second of integrals (16). We write this in a new 
form by again applying the mean value theorem: 


sin mx sin max 


dx. (17) 


Leno) —t-0 | 8 se +L po —9 ~9¢¢07 | SB 


The factors in front of the integrals are constants and it is sufficient for us 
to show that the integrals tend to zero on increase of m. We take say the first 
integral and change the variable in accordance with t = max. We get: 


/ ae 
| = dt. (18) 


mé 


The limits mé and mé increase indefinitely on indefinite increase of m, since 
6 is a fixed positive number and ¢ is not less than 6. But since 


sint 
[ mm at 
: t 
0 


is convergent, integral (18) must tend to zero on indefinite increase of both its 
limits [82]. Similar arguments apply for the second integral in (17), so that the 
expression as a whole tends to zero, i.e. the second of integrals (16) tends to zero 
and its absolute value is less than e/2 for sufficiently large m. 

We have proved equation (13), and consequently all the statements of the 
lemma, on the assumption that y(z) is monotonic as well as that it satisfies 
Dirichlet conditions. It remains to show that (13) is still true when 9(z) satisfies 
Dirichlet conditions only. These conditions imply that (0,6) can be divided 
into a finite number of sub-intervals in each of which ¢(z) is monotonic. Let 
us suppose that (0, b) can be divided into three such sub-intervals (0, 0,), (0), 
b,), (b,, 6). Integral (13) is now split into three: 


b 
Joe) — de = 
0 


b, ds 


= [oe ™ sin mz dz + { ge) sin mz ce = fo sin mz oo (19) 
0 db 


The lemma is applicable to each term on the right, since g(z) is monotonic in 
(0, 5,), (0,, 6), and (b,, 6b). Hence the first term tends to 9(-+0)/2, whilst the 
remaining two tend to zero. It follows that integral (19) tends to (-+-0)/2, 
which it was required to prove. 
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It may be pointed out that the number m in Dirichlet integral (12) can increase 
indefinitely in any manner and is not obliged to take only integral values. 
The result obtained has its origin in the fact that the function (1/z) sin mz changes 
sign very often for large m and moreover, takes large values for z near zero. 


153. Dirichlet’s theorem. Dirichlet’s theorem [143] can be proved without 
difficulty by using the lemma, of the previous section. We have to show, by (3), 
that the expression 


7 
=o 


7 
fre 22) sin (2n + 1)z fr peyote e sin(2n + 1) 2_ dz (20) 
0 0 


sin z sin z 


tends to {f(x — 0) + f(x + 0)}/2 on indefinite increase of n. Instead of (20), 
we take the expression: 


n 


fas pee rele igs + { ae +22) ee dz. (21) 


0 


The upper limits are positive in both integrals, and the functions f(x ~ 22) 
and f(z -++ 2z) satisfy Dirichlet conditions in the interval of integration. Further- 
more, m = 2n + 1-— oo, and by the lemma proved above, expression (21) 
tends to the limit {f(z — 0) + f(z + 0)}/2. Itremains to show that the dif- 
ference between expressions (20) and (21) tends to zero. For this, it is sufficient 
to show that the integrals 


+ 
1 I). 
= Jie 22) (5 - ’ )sin (2n -+ 1) 2 dz, 


4 ft + 22) (=; ao =) sin (2n + 1) 2 dz 


tend to zero. We shall prove this for the first integral: 


Bis Pad 


2 
4 fe — 2z) (sine ae ——) sin (2n + 1)zdz= — | v@)sin (2n + 1) zdz, 
. (22) 


where 


ve) = Ke — 2) (————). 


SID 2 
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The first factor f(z — 2z) has a finite number of discontinuities of the first kind 
(or is continuous) in the interval of integration. The secord factor 


z z3 25 
i 1 ee ee a 
Zz 23 rAd 
e(Gr+get+4r—--) 


sin z z2  gzsinz 

tends to zero as 2— 0 and has no discontinuities whatever in the interval 
(0, 2/2). Consequently the lemma of [150] is applicable to integral (22), and 
the integral tends to zero. The assertion of Dirichlet’s theorem is thus proved. 

We supplement the theorem with two further propositions which are stated 
without proof. The result obtained above reveals only that the Fourier series 
S[f(x)] is convergent to the sum f(x) at every point x of the interval; it says 
nothing about the nature of the convergence in the interval (—2z, 2). This 
gap is filled by the propositions now stated: 

1. In every interval lying inside (— 2, 2) in which f(x) not only satisfies Dirichlet 
conditions but 1s also continuous, the series S[f(x)] 1s uniformly convergent. 

2. If f(x) satisfies Dirichlet conditions and is continuous throughout (— x, 2), 
whilst moreover 


j(~ x +0) = f(x—0), 


the series S[f(x)] 1s uniformly convergent for all x. 

Dirichlet’s theorem places relatively few restrictions on the function f(x) 
to be expanded. Nevertheless, the theorem for expansion in Fourier series is 
not valid for any f(x) and there even exist continuous functions which cannot 
be expanded in this way. 

The reader will easily show that propositions similar to the above are valid 
for series expanded in cosines only or sines only for the case when the function 
is defined in (0, 2), with the following changes: 

With the conditions of Dirichlet’s theorem for (0, 2), the sum of the series 


nm 


fo 4 > %coska; a, = ae | 4 cos kt dt (23) 
2 1 I j 
is equal to 
pe ee ee ee (24) 
and to 


(+0) for xr=0; f(x —0) for wz=7a; 


whilst the sum of the series 
ss 7” 
DY sinks; b= = { f(t) sin ke de (25) 
k=1 
0 


is (24) for 0 <a < 2 and zero for x = 0 and z = az. 

All these results are obtained very simply if f(x) is continued in the neigh- 
bouring interval (— 2, 0) as was done in [145], the continuation being even in 
the case of series (23) and odd in the case of series (25). 
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154, Polynomial approximations to continuous functions. Our next 
task is to prove the closure equation (40) of [147]. The proof will be 
based on certain results in the theory of polynomial approximations. 
These results are important in themselves and their proof is based on 
the following theorem: 

THEOREM I (Weierstrass’s theorem). If f(x) ts continuous in the closed 


interval a <x <b, a sequence of polynomials P, (x), P, (x), ... can be 
formed which tends uniformly [I, 144] to f(x) throughout the closed inter- 
val (a, b). 


We notice first of all that the interval (a, b) can be reduced to (0, 1) 
with the aid of the transformation x’ =(x—a)/(b—a), and polynomials 
in x become polynomials in x’ and conversely. We can therefore assume 
that the interval (a, b) is (0, 1). We start by proving two elementary 
algebraic identities. We write down the binomial formula: 


n 
> Cr um on™ = (u + vo). (26) 
m=0 
On differentiating this with respect to wu and multiplying by wu, then 
carrying out the same process on the identity thus obtained, we arrive 
at the two new identities: 


Smon umyn—m — nu(u + vj", | 

= (27) 
> mCP um on™ == nu(nu + v) (u+- v)r. | 

m=0 


On setting u = x and v = 1 — 2 in (26), we get: 


l= Sor am (1 —a)n—m, (28) 
m=0 
We now multiply (26) by n?2?, the first of (27) by (—2nz) and the 
second of (27) by unity, and add; this gives us, with w = v7 and v = 
=1—=2: 


> (m—nz)? Cm g™ (1 —a)"—™ = na(1— 2). 
=0 


It is easily shown [I, 60] that the right-hand side of this equation is 
positive in (0,1) and takes its greatest valuefor z = 1/2, whence it 
follows that 

1 


> (m—nzx)? Om o™ (1 —ay"—™ <n. (29) 
m=0 
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We now show that the polynomials 
n 
P(e) = Sf (=) Cra" (4—ay-™ (30) 
m=0 
are uniformly convergent to f(z) in (0, 1). On multiplying both sides 


of (28) by f(z) and subtracting (30) from the equation obtained, we 
can write: 


fla) — Pa (2) = S [Ae —1()] eran a— ayn. 


We have to show that, given a positive e, there exists an V, not depend- 
ing on 2, such that: 


fn 
Pale —f()| On a (1 — zyrnl <e for n>N. 
m=0 
Since the products C72” (1—2)""" >0 for 0<2<1, we have 


| S[no—1(S) err - 2] < 


< >|He) —t(4) 


n 
“ai 
m=0 


Cram (l—a2)yr-™, 
and it is sufficient to prove the inequality: 
n 
S\eo-f (=) 
m=0 


The function f(z) is uniformly convergent in (0, 1) [I, 35], ie. there 
exists a 6 such that | f(z,) — /(%.)| < e/2 for| xz, — x,|< 6. Let us fix x 
from (0, 1). We split sum (31) in to two parts S, and S8,, and carry into 
the first sum the terms for which m satisfies the condition | z— min | <6. 


The first sum consists of positive terms and we can write, in view 
of the choice of 6: 


Cra" (1—axy-™<e for n>N. (31) 


8, < SH CR a™(1— 2), 
() 
where the (J) indicates that summation is over the m satisfying 


| « — m/n| < 6. If the summation is over all m from 0 to n, the sum 
can only increase, i.e. 


n 
Sy < SZ Cra lazy" = £. Soma" (1—ay™ 
m=x0 


m=0 
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so that by (28), S, < ¢/2 for any n. We turn to the second sum 


m 
x) — 
8= Se) — 1) 
where summation is over the m which satisfy | x — m|n | > > dor 
| na _~ m | >n6, and evaluate it as follows. The function f(x) 
continuous in the closed interval (0, 1) and must therefore eats in 
the interval an inequality of the form | f(x f(a ) < M, where M is a 
definite positive number [I, 35]; hence | f(x) — f(m/n) | < | f(x)|+ 
+ | f(mjn) | < 2M. In addition, we multiply the terms of S, by the 
factors (nz — m)?/n?6?, which are not less than unity. On taking 
outside the factors 2M and 1/n?6?, which are independent of the 
variable of summation m, we get: 


CR ae™ (lL — x)"—™, 


> (m — nx)? Cr a™(l—ax)r-™ 


(1) 


So 


All the terms are positive and the sum can only increase if the sum- 
mation is over all m from m = 0 to m = n. On taking into account 
(29), we obtain: 


M 
2Qnd2 ~ 


< ae S| m—nzyrOCpa™(1l1—axyrmr< 


M and 6 are both definite positive numbers and it is enough to take 
M/2ne? < e/2, ie. n > M/ed*, in order that S, may satisfy S,< ¢/2. 
We have now obtained the N = M/«é? which we required to find. 
For n> N, both 8, and 8, < «/2 and inequality (31) is satisfied; 
Weierstrass’s theorem is thus proved. As can easily be seen, the 
theorem may be stated as follows: if f(x) is continuous in the closed 
interval (a,b) and « is any given positive number, there exists a poly- 
nomial P(x) in x such that the inequality is satisfied throughout (a, b): 


(a) — P@)| <e. (32) 


On the basis of Weierstrass’s theorem, a similar theorem may be proved 
for periodic functions. 

THEOREM II. If f(x) ts a continuous periodic function of period 2x 
and « is any given positive number, it is possible to find a trigonometric 
polynomial 


T(x) =eo + Ss (c, cos ka + d, sin kz), (33) 
k=1 
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such that for any a: 
f(a) — T(x), <e. (34) 


We notice first of all that, due to the periodicity, it is sufficient to 
prove inequality (34) in the basic interval (--z, 2). We start by sup- 
posing that f(x) is an even function, and replace x by the new variable 
t = cos g, ie. x = arc cost, the principal values of this function being 
taken, so that as ¢ varies from 1 to (—1), x = arc cos¢ varies con- 
tinuously from 0 to z. The function f(x) = f(are cos t) will be continuous 
with respect to ¢ in (—1, 1) and in accordance with Weierstrass’s 
theorem a polynomial P(t) will exist such that 


(are cost) — P(t)| <<e (—1<t< 1), 


or on returning to the original variable, 
f(z) — P(cosx)i<e (O<u<7R). 


Since f(x) is even its value is unchanged on replacing x by (—z2) 
and similarly for P(cos x), since cos x is even; hence the inequality 
written is also valid for —a < x < 0, ie. it is valid throughout the 
fundamental interval. We know from [I, 176] that positive integral 
powers of sin x and cos x can be expressed linearly in terms of sines 
and cosines of multiples of the angle, i.e. P(cos x) can be written in the 
form (33); thus the theorem is proved. 

We now take any continuous periodic function f(x). If we put 


He) = [fla +A(—2)1; ve) = +e) —f—2)], (35) 


/(x) is equal to the sum of ¢(x) and p(x), where y(x) and (zx) are respec- 
tively even and odd periodic functions. By what has been proved, 
there exists for a given ea polynomial P(t) such that | g(x) — P(cos 2) | 
< ¢/2. If we can show that a polynomial Q(t) exists such that 


ip(x) —sin a Q(cos x)| < < (—x<2x< 2a), (36 ) 
the trigonometric polynomial 
T(x) = P(cosx) + sin x Q(cos 2) 


will satisfy condition (34). We introduce as before a new variable 
¢ = cos x and consider y(x) = yp(arc cos ¢) in the interval —1 <¢ <1. 
In the manner of all continuous, odd periodic functions, p(x) vanishes 
for x = 0 and z= 2, and consequently y(are cos t) vanishes at the 
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ends of the interval, ie. at t = +1. It follows from (30) that if f(x) 
vanishes at the ends of the interval (0,1), ie. /(0) = f(1) = 0, the 
polynomial P,, (x) has the same property. We can transform the inter- 
val (0, 1) to (—1, 1) by using the transformation ¢ = 22 — 1, which 
enables us to say that a polynomial R(t) exists, equal to zero at 
t = +L], and such that 


p(are cost) — R(t)|<—- for —1<t<1. 


We can now write R(t) = (1— @)R, (t), where R, (t) is also a poly- 
nomial, and the above inequality can be written in the new form: 


lp(a) —- sin? xR, (cos 2z)| < aa for O< a<x. (37) 


As regards the function sin z R, (cos %) = 1 — #2 R, (¢), continuous 
in (—1, 1), we can find a polynomial Q(t) such that 


i=? 2, )— Q|<— for —1<t<1, 
ie. 
|sin eR, (cos x) — Q(cos z)| <= for 0<a< 2, 


and all the more, 


jsin? xR, (x) — sin x Q(x)| << = : (37,) 
since | sin «| < 1. It follows from (37) and (37,) that 


lp(x) — sin x Q(cos x)| < |y(x) — sin? x R,(cos x)| + 


-+ |sin? « B,(cos a) — sin # Q(cos x)| < i + ~~ = > , 
i.e. we have proved inequality (36) for the interval (0, x). But y(z) 
and sin x Q(cos x) are both odd, so that the inequality likewise applies 
throughout (—z, 2). 
The above proofs of Theorems I and II are due to Prof. S. N. Bern- 
shtein. 


155. The closure equation. The closure equation of [147} for systems 
of trigonometric functions follows fairly easily from the theorem just 
proved. We start by supposing that f(z) is a continuous function 
given in the interval (—z, =) and that /(—z) = /(z). 
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We obtain a continuous periodic function by periodic continuation 
of /(z) outside the interval. There will exist, for a given «, a trigono- 
metric polynomial 7(z) which satisfies inequality (34). 

It follows from this inequality that 


+x 
sa | Me)— Te) de < (38) 


—n* 


Let n be the order of the trigonometric polynomial, i.e. the value of m 
in expression (33). Now on the other hand, for any choice of trigono- 
metric polynomial of order not higher than 7, integral (38) has a least 
value ¢%, obtained when we take as the polynomial the sum of the 
first (2n + 1) terms of the Fourier series for /(x). It follows from this 
that «, < ¢, and since we can take as small a positive ¢ as we wish, 
we can say that ¢,, which does not increase with increasing n, must 
tend to zero as n—» ©; and as we know from [147], this is equivalente 
to the closure equation for f(z). 

We now take the more general case when /(z) is continuous in (— z, 
x) but f(—2) and f(z) are distinct. As usual, a positive number M 
exists such that | f(x) | < M for —a <2 < a. Leta positive number 7 
be arbitrarily assigned and let the positive 6 satisfy the inequalities: 


se ee 2 (39) 


0 < ayye 


We construct a new function /, (x) in accordance with the following 
rule. We take /, (x) equal to f(z) in (—2, a — 4), whilst we take the 
graph of f, (z) in (x — 6, z) as the straight line joining the points 
e=na—d, y=f(n—d) and c=a, y=f(—2) (Fig. 126). Now 
/, (x) is continuous in (—2, 2) and has the same value /(—-z) for x = 
= +2, whilst evidently, as for f(z), | f, (7) | < M. 

By what we have proved above, for any given positive 7 a trigono- 
metric polynomial can be found such that 


+7 
sz) tA@)—T@Pde< +. (40) 
Since f(x) = f, (x) in (—a, a — 4), we have: 


+7 ba 
sz |U@) —A@de = | e) —A@)P ae. 


7% 
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Hence we can write, since | f(z) — f, (x) | = | f(a) | + lf: (x) | < 2M: 


42 % 
| [ilx) —f, () Pde < 2M fa ial 
or, by (39): as nd 
+n 
ste | Me)—h (Par <-L. on 
We now consider: “a 
1 n l +n 
ga | (le) — Pap ax =z | {[e) — A (@)1 + th (@) — @)]} de. 


Fie. 126 


On taking into account the obvious inequality (a + 6)? < 2(a? + 6°), 
we can write: 


+7 


a | Ue) —TwP de < 


—% 


+2 42 
<= [ fe) -A@Pde+— f th @) - Tap de, 


and it follows from this, by (40) and (41), that 
1 
ay | (Me) — Twp ae <n. 


If we let n denote the order of the trigonometric polynomial T(x) and 
argue as above, we obtain from this e< y, and in view of the arbi- 
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trary smallness of 4 we have e,—>0 as n-»> 9, ie. the closure equa- 
tion is also valid for f(x) with the properties stated above. It can 
be shown in exactly the same way that this equation likewise holds 
for {(x) bounded in (—2, x) and having a finite number of discontinu- 
ities. If all the discontinuities are of the first kind, there is no need 
to stipulate boundedness of the function. We can carry out the proof 
by isolating the points of discontinuity with narrow intervals then 
forming a new function /, (z), continuous in (—2z, a) and coinciding 
with f(x) outside these intervals, whilst having a linear graph inside 
the intervals. By the above, a trigonometric polynomial 7'(x) which 
satisfies inequality (40) can be formed for /, (x), whilst the isolating 
intervals can be chosen narrow enough for inequality (41) to be satis- 
fied. The rest of the proof is as above. We have thus proved the 
closure equation for all functions having a finite number of dis- 
continuities of the first kind (or which are continuous). It may be 
mentioned that the equation holds for a much wider class of functions. 


156. Properties of closed systems of functions. We now consider some con- 
sequences of the closure equation, and instead of confining ourselves to 
systems of trigonometric functions, refer the discussion to any system of orthog- 
onal and normalized functions 


Y1 (2), Pe (@), Wz (L),---+ Pa (Z),--- (42) 


in the interval (a, b). We suppose that, with respect to this system, the closure 
equation is valid for any function with a finite number of discontinuities of 
the first kind. We shall only refer to functions of this type in future. We 
bring in the generalized Fourier coefficients of the function f(x): 


6 
Cy = § f(x) py (w) de. 
a 
The closure equation has the form: 
b co 
§ (a) Pda = S' ch. (43) 
a 


We now turn our attention to some important consequences of this formula. 
1. If f(x) and p(x) are any two functions, with Fourier coefficients c, and d,: 


b b 
Cy = J He) py (@) dx; dy = f (a) yy (x) da, (44) 
we have . 
6 oo 
{ fx) yx) da = Py Cy Ap, (45) 


the series on the right being absolutely convergent. 
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In fact, on replacing f(x) in (43) by f(z) + ép(z), where & is an arbitrary 
constant parameter, we obtain: 


6 o 6 
§ [A(x) + Fo a)F de = 2 Lf fe) + Foe) ve (2) deP 
or, by (44): 


b b b 
§ (f(a) Pda + 28 § f(x) o(@) dx + & ff (p(x) Pde = 
= » ch + 2& DS og d, + & DS di. 
k=1 k=1 k=1 


Comparison of the coefficients of like powers of ¢ gives us (45). 
The absolute convergence of the series appearing in (45) is obvious from the 
fact that 


1 
x a (ck + di). 


o 
since we know that the series »’ (ch - d?) is convergent. 
k=1 


2. If a function p(x), dependent on certain parameters, satisfies for all values 


of its parameters 
b 


S [p(a)}?? daz < M, 


a 


where M is an independent constant, the series 
ao 
dy dy (46) 
k=1 


is uniformly convergent with respect to the parameters. 
The proof is based on a simple, yet at the same time extremely important 
inequality: whatever the real constants 


a, Gg,- ery On Bi Ba Seca | Bam 
we always have 
m im m 
(XB) < XY ak: Sy Bo (47) 
k=1 k=1 k-al 
the sign of equality being obtained only when all the a; and 8, are in the same ratio: 
By _ Be Bm 
a ee ae 


Sn = 2 (Fa, — B,)?; (48) 
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which is clearly non-negative. The sum can only be zero in the case when 


fa, — B, = 0, k=], Divers m 
1.6. 
BPs Pm ss 
ay, ae “7 an ; 


and evidently in this case: 
m m m 
(2X) ay By) = 2 ake 3 Bh. 
k=1 k=1 k=l 


Generally speaking, on removing the brackets in (48), we can write an equa- 


tion of the form 
m= A&@—2BE+C, 
where 


Since S,, must always remain positive, we know from elementary algebra that 
— AC < 0, i.e. we must have B? < AC, which gives inequality (47). 
We return to our proposition 2. We form the sum: 


n+p 
> Cy Ay} 
k=n+1 
we have in accordance with (47): 
s [on n+p 
at dy <| "Ss ch . / » dj. 
= k=n+l1 k=n+1 


On the other hand, if we replace f(x) and c;, in (43) by g(x) and d;, respectively 
we are enabled to write: 


n+p co 
di< a ai a [o(a) Pde < M. 


‘The terms of the series P cy are independent of the parameters by hypothesis, 


so that for any previously assigned small positive « we can find an N, independ- 
ent of the parameters, such that for all n> N and all p> 0 we have the 
inequality: 
n+p r _ g2 
k=n+4+1 ‘ M 
With this, we get: 
n+p 
| » od,|<e for n>N, 
k=n+l1 


from which follows the uniform convergence of series (46). 
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3. If x, and x, are any two values from the interval (a, b), we have: 


Cc 


fx) dx = S 4S yea) de, (49) 


the series on the right being uniformly convergent for all x,, x, of (a, b). 
If we knew that f(z) had the Fourier expansion 


co 


f(a) = 2 Ch Ye(@) (50) 


and that this series was uniformly convergent, (49) would be obvious [I, 146]. 
The remarkable fact is that the formula is always valid, even if series (50) 
is not convergent, i.e. (50) can be integrated term by term just as though it 
were uniformly convergent and had the sum f(z). 
To prove (49), we put in expression (45): 


lifa<2r< 2, 
Pe=) | 
Oifacu<a, ora,<a<b. 


The quantities x, and x, appear here as the parameters on which 9(x) depends. 
The number M mentioned in proposition 2 exists, since 


b b 
§ (e(x) Pda < § de =b—a. 


a a 


We have furthermore, since 9(xz) is zero outside the interval (2,, 2,): 


b Xs 
dy, = § 9(x) yy, (a) da = J y,(a) da 
a Xy 
and, by (45): 
b ; od Xy 
$ f(@) (x) da = f f(x) dx = Py ced = 3 cy J Vy (2) de, 
a Xt k=1 Xt 
which it was required to prove. 

Remark 1. On applying this to ordinary Fourier series, it can be shown 
that they can be integrated term by term as though they were uniformly con- 
vergent and had the sum f(x) not only for intervals inside (— 2, 2) but for any 
interval in general. Here, the function f(x) must be continued periodically 
outside (— 2, 2) as indicated in [143]. 

Remark 2. Inequality (47) is applicable to integrals as well as sums, in which 
case it has the form (Buniakowski’s inequality): 


b b 
CS A (2) fe (#) da? < § A(x) da- f f2 (x) da. (51) 
We see this by considering 


b 6 b b 
5 Uhr (@) + Sfe (a) Pda = § ff (x) da + 28 f f, (x) fe (x) dw + & § 2 (x) de, 
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where é is any real number. It follows at once from the form of the left-hand 
side that this cannot be negative for real ¢. But if A + 2B& + C& is non- 
negative for real £, we must have B? — AC < 0, i.e. B? < AC. Application of 
this to the above gives us inequality (51). 


157. The character of the convergence of Fourier series. The series obtained 
by us in [144] suffer from the defect that they converge badly. Some of them 
are not absolutely and uniformly convergent, for instance, series (10) [144] 


becomes for x = 2/2: 
l 1 1 
2(--gtzs-- 


which is not absolutely convergent; in addition, (10) cannot be uniformly con- 
vergent since it represents a discontinuous function [I, 146]. The series represent- 
ing the discontinuous function having the values c, and c, has the same defect. 
There is a relationship between the nature of the expanded function, its con- 
tinuity, and its Fourier series. We shall consider the relationship in detail here. 
We assume once and for all that the f(z) and its successive derivatives, to be 
discussed later, are functions satisfying Dirichlet conditions and periodically 
continued outside (— 2, 2). Let 


2,2, ..., 2, 


denote the discontinuities of f(z) inside (— 2, x), and let 


G0 ' 
@1, Tq, - + oy v1 


denote the discontinuities of its derivative f’(7) inside (— 2, 2), whilst in general 
20, 2, ..., of, 


are the discontinuities of the derivative f(x). It will be necessary to add to 
the discontinuities the ends of the interval (— 2, z), if the limits: 


KFx+0), (F240), ..., (Fat) 


are not the same. 

For the sake of symmetry, we write a) = —z and a) = 2, and similarly 
for the derivatives. The above condition for the derivatives amounts to the 
existence of a continuous f(x) inside any interval (a, a) ) (s =0,1,..., 
T-1). By the Dirichlet conditions, the derivatives will tead to definite limits 
at the ends of the interval. 

We now transform the expression for the Fourier coefficients of f(x). We 
start with the coefficient 

+7 


a, = — [ f(x) cos nx da. 


—-2x 
We sub-divide the interval of integration (—z, 2) into 


(-—2, 2), (x, af), bay (xf) ., zt), 
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so that f(x) is continuous in each sub-interval. Integration by parts gives us: 


fi@ cos nz da = Ee K(x) —- fr (x) sin nz da, 
Since, on the other hand: 
x{0) x{0)_ 2 
f f(x) cos nx daz = lim 5 /(x) cos na dz = 
x0), e’, 20 x0, +e’ 
(0) 
x 
: x=x{0) 2 ‘ 
5 Tin ere I(x) : —— J }’ (x) sin ne de, 
vet oy 
ef, 64-0 X=x} te’ x (0) 


we obtain in view of the continuity of sin nz: 


x(0) 
i (9) 
f(x) cos nx da = ae Ha — 0)— SOMO fea'0 Oy 
x (0) 
i-1 
x() 
—_— a { }’ (@) sin nx da. 
xf, 


We finally have, on summing over #4 from 1 to 7,: 


ay = — > {ain nal? [f(a +0) — f(x — 0) -4...+ 


+ sin nx [ f(x? + 0) — f(z — 0)]} —— | f’ (x) sin nz da, 


—% 


where 2{?) = —z, x) = +2, and by the periodicity of f(x), f(x + 0) = 
= f(a + 0). In the ‘present case sin nx) = 0, but we preserve the term for 
the sake of the symmetry of later expressions. 

For brevity, we denote the jumps of f(x) at its points of discontinuity 2), 
2), arse a), as respectively: 


5) = f(a 4-0) — f(x{—0);..., 66 = f(a + 0) — f(x —0). 
The formula above can now be written in the form: 


= 1 5) gi (0) bri 52) 
Oi oa eG P sin nai — ——, ( 


where a, and b;, denote the Fourier coefficients of the derivative f’(z). Similarly, 
on departing from the expression: 


Cos Nx 


ue) sin nz dx = — ———— f(z) + fr (x) cos nx da, 
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1 
= Tan 2, Of 


tT, 
i=l 


(53) 


Expressions (52) and (53) are important in themselves, since they show 
that if a periodic function f(x) has jumps, its Fourier coefficients are of order 
l/n as n> co, the main parte of the coefficients a, and b, being respectively 
equal to: 

1 


1 % 
wat Sas 60) sin na); = — 6 cos na” 54) 
7m Py f mn Py i '? ( ) 


whilst their remainders are of higher order than \/n. 
The remainders are in fact: 


and since a,,, b;, are the Fourier coefficients of f’(x), they tend to zero as n > oo, 
i.e. they become infinitesimals as  — co. There is another reason for the 
importance of (52) and (53); by using them, we can distinguish in the Fourier 
coefficients a, and b,, which tend to zero aa n -> oo, the components of different 
orders of smallness with respect to 1/n. 

To do this, we let a, o() denote the Fourier coefficients of the kth 


order derivative f(z), whilet 6), ...., 6 are their jumps at the points 
a), ...., 8 = x: 


si. = {9 (2 4.0) — f) (x —0);...; d= ( (2 +0) — f (x —0). 


We apply (52) and (53) to coefficients a;, bj, which merely requires the 
eplacing of f(x) by f’(x), 6 by 5%, a by a), and r, by 7,; we get: 


1 bn 
fe (1) ) ee Le 
an = — — 6?’ sin nxt 
" aM S n 
(55) 
bh = ss oP cos na) Ace 
7™m i=l 
where a, 6; are the Fourier coefficients of f’(x). 
Repetition of the above argument gives us: 
1 2 ba 
an = —— >) 6 sin na? — 4, 
an n 
‘ 56) 
1 Lt} a, ¢ ( 
bh = —— & 6? cosnz? + 2 
- mn -, n’ 


If we write for brevity: 


Tk 
A,= — mH 5h sin na); B= = on cos na? (k =0,1,2,...), 
i=1 
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we have from the above expressions: 


Gn ar ne oF ns i ns eee a aa 
(3) 
B A, B, A Ok 
rr i a ee re 


where Ors o, have different expressions depending on the form of the number 
k, as given in the following table: 


k 4m lam +1 Maen 2 4m+ 3 


, 4 & 
Ok al®) — bP —aih oe 


“ k k 
ek | be? | a? | —bx? |—a,” 


Here, a‘) and b\) are the Fourier coefficients of f(x). 

It is clear from the expressions for A, and B, that these are dependent on 
n; however, n only appears under the sign of the trigonometric function, so 
that with fixed s, A,and B, remain bounded. The coefficients of the trigonometric 
functions in A, and B, consist of the jumps of the derivative f(a). If there 
are no jumps, A, = B, = 0. On the other hand, if f(x) satisfies Dirichlet 
conditions, the factors 9, and 0;, which coincide except for the sign with one 
of the Fourier coefficients of f(x), will be of order not lower than 1/n for large 
n, since we saw from [151] that the Fourier coefficients of a function that 
satisfies Dirichlet conditions are of order not lower than 1/n. We thus obtain 
the following theorem: 

If a continuous periodic function f(x) has continuous derivatives up to and includ- 
ing the (k — 1)-th order, whilst the k-th order derivative satisfies Dirichlet conditions, 
the Fourier coefficients a, and b, of f(x) are of order not lower than 1/nk+1, ie. 


M . 
lan] << eee lbnl < eer > 


where M is a positive number. 

It may be remarked that, for k > 1, the Fourier series for f(x) is uniformly 
convergent. It follows in fact from the theorem proved that in this case a, 
and 6, satisfy the inequalities 

M 


M 
lan! <3 lb, <TH? 


whilst we can write for the general term of the series: 


2M 


la, cos nx + b, sin na] << a 


, 
whence follows the absolute and uniform convergence of the series, since 


> ifn? is convergent [I, 122]. 


n=1 
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Formula (57) remains valid for Fourier expansions in the interval (—J, l). 
We merely have to put 


Tt a 
es * (k =0,1,2,...) (58) 
l 1 ; nae® 
= |—~] — (F) u 
By (=) = 2° ‘ | 


whilst the expressions written in the table for 9;, 0% have to be multiplied by 
(l/x)*, whilst now 


158. Improving the convergence of Fourier series. As we saw above, the 
presence of terms of order 1/n in the expressions for the Fourier coefficients 
a, and b,, of f(x), which cause the slowness of convergence, are due to the jumps 
in f(z). However many derivatives the function may have in (— 72, 2), it only 
needs one jump at the end of the interval, or to be precise, distinctness of the 
limits f(-- 2 + 0), for its Fourier series to be unsuitable for practical purposes. 
Furthermore, the important thing in applications is often not the investigation 
of the expansion of f(x) itself but that of its first, second, or even third order 
derivatives. If the coefficients of f(z) itself are of order ynk*), differentiation of 
the series brings the coefficients to the order 1/n*, as is clear from the equations: 

a 


A acer ae a (a, cos nx +- b, sin nz), 
n= 


f'(x)= Dd nib, cos nz — a, sin nz), 
n=1 
f(x) = DI n? (—a,cos nx — b, sin nz). 
n=l 


Conversely, the order of the coefficients is increased by unity with each 
integration, since 


— b, cos nx + a, sin nx 


ey (a, cos nz + b,sinnz)dza=C+ >» ; 
n=1 n=1 


n 


where C is an arbitrary constant. 

The convergence of a Fourier series thus deteriorates on differentiation; 
if say the coefficients of f(x) are of order 1/n*, as is the case for f(z) continuous 
and periodic, where f’(x) may have discontinuities, the series obtained for f’(x) 
by term-by-term differentiation will have coefficients of order 1/n, whilst the 
series for f”(x) becomes quite meaningless, inasmuch as its coefficients do not 
even tend to zero. It may happen that the Fourier expansion of f(x) is entirely 
unsuitable for evaluation of its derivatives for any value of xz, this being the 
case for an f(x) which, whilst possessing derivatives of any order at all other 
points, lacks a derivative merely at a single point. 
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The problem therefore urises of improving the convergence of Fourier series, 
i.e. of transforming them to new series in such a way that the new coefficients 
have a high enough order of smallness for the deterioration in convergence 
following on differentiation not to prevent the evaluation of derivatives. For 
instance, if we want to be free to evaluate the derivatives up to and including 
the third order by term-by-term differentiation, we want the original series to 
have coefficients of order not lower than 1/n5, since we then get coefficients of 
order 1/n? in the series for the third order derivative, this latter series being 
uniformly convergent and suitable for practical computations. 

We can improve the convergence of the Fourier series for f(z) as follows. 
Let there be terms of order 1/n in formulae (57), i.e. f(z) has jumps 6), 

A simple auxiliary function g,(x) can always be found, having the same 
jumps as f(z). The difference: 


f(z) = {(@) — % (2) 


now has no jumps, and its Fourier expansion S(f,) has coefficients of order at 
least 1/n?. The simplest choice for ¢,(z) is the function whose graph is a step-line 
i.e. consists of a number of lines either parallel to OX, or with say constant 
slope m,; in the first case we have: 


Yo(v) = 0, ie. fi (x) =f’ (x), 


fi (@) — f (2) = — my 


so that f/(z) has the same jumps as f’(z). 
We take y,(x) as having been defined in some such way. We have: 


Ha) = %q (2) + fr (2), 


where ¢,(x) is a known, extremely simple function consisting of sections of 
parallel straight lines, whilst f,(z) has a Fourier series with coefficients of order 
not lower than 1/n*. We now improve f,(x). We have: 


I (@) = fi (2) +m. 
On carrying out the same process on f’(z) as above on f(x), we can write 
Ht (x) = fs (x) +, (2), 


where 9, (x) is a function consisting of pieces of parallel straight lines and f,(x) 
has a Fourier expansion with coefficients of order not lower than 1/n?. Integra- 
tion of the last equation gives us an expression for f,(%), and hence for f(x), as 
the sum of a Fourier series with coefficients of order not lower than I/n? and 
pieces of second degree parabolas. If we were to undertake the further improve- 
ment of f’(z), we should get an expression for f(z) as the sum of a Fourier series 
with coefficients of order not lower than 1/n‘ and pieces of third degree parabolas, 
and so on. 

The above method is chiefly used when the function is unknown and only 
its Fourier series given, with coefficients of the form (57). In this case, we 
have to find the points of discontinuity and the jumps of f(x) and its derivatives 
from the form of the coefficients, and afterwards apply our method for im- 
proving the convergence. 


whilst in the second: 


159] EXAMPLE 461 


An alternative approach is as follows: we can sum the parts of the Fourier 
series which derive from the first terms of formulae (57) for the coefficients 
a, and b,. It is with these terms that the poor convergence of the Fourier series 
is associated. The Fourier series remaining after summation has better con- 
vergence than before. 

The following formulae must be used for the summation mentioned: 


ag (ee) (— 2n<2< 0) 


5 inne . (60,) 


n=1 a as (0< 2 < 22) 


0 (w= Oand 2 = + 22) 


2 2 
= Ae + ore te (~ 22 <x <0) 
cos nx 
re ee se 
— Sg (0 <a < 2z) 
27? x +- 3nax? + x3 
12 


- 


n= 


es (— 2a <a <0) 
Se sinnr (60,) 


n=l 22? 2x — 3nax® + x3 


3 (0 <a" < 2n). | 


The first formula is obtained by expanding in sines the function (x — 2)/2 
in the interval (0, 2). The second is obtained by integrating the first with 
respect to x from 0 to x, whilst making use of the equation [144]: 


mn? 


a | 
Pi ae 


Similarly, the third formula is found by integrating the second. Further integral 
tion could give us further formulae of the above type. We assume here. that the 
interval has a length equal to z, which can always be arranged for by a simple 
transformation of the independent variable. 

The above idea of improving the convergence of the Fourier series by gradual 
revision of f(z) and its derivatives, as also the example below, is due to Prof. 
A, N. Krylov.t 


159. Example. We consider the Fourier series: 


mn 
9 2 cos —— 
}(z) = eae 2S, sin nx (O<a<n). (61) 
n=1 
We have here: 
2n cos . 
b, = — 


a(n?—1)  ~ 


ft O nekotorykh differentsialnykh unavneniyakh matematicheskoi fiziki. 
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In order to represent b, in the form (53), we expand the fraction 


n 
n—) 


in powers of 1/n, as far as terms of order 1/n*: 


n I 1] I ] 
oe eee ae a ae I 
1 “py? 
and 
2 cos 2 cos 2 cos = 
pi a ee = 
ie an ans mms (n®? — }) ~ ( 
We thus have to sum the two series: 
cos ue sin nx cos va sin nx 
2 2 “a ed “2 
= e 5 = ae and — = 2 << . (63) 


: ie 
SS Sa a ao hema 
n=1 n=1 
Formula (60,) can be applied to both these sums. We start with the first 


sum. As varies from 0 to 2, the argument (x -++ 2/2) varies from 2/2 to 
32/2, and (60,) gives: 


. hd = 
a ge a ae | 


As regards the second sum, as x varies from 0 to 2/2, the argument (x — 2/2) 
varies from — 2/2 to 0, whilst as x varies from 2/2 to 2, (x — 1/2) varies 
from 0 to 2/2. 

Formula (60,) gives in this case: 


2a+ x n 
7 | dn (o<2<5) 
sin n [x2 — — 
i ie ( 4 | 2x — 32 (2 
ee a An (F<2<e 
n=1 
0 (2-4). 
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Addition gives us the following final expression for S,(zx): 


a n 


ee a 


~ oe) 


We could evaluate the second of sums (63) by applying (60,), but a different 
approach may be used. Let this sum be denoted as S,(x). It is easily seen that 
integrating S,(x) twice with respect to 2 gives us —S,(x) to an accuracy of 
a first degree polynomial. On integrating (64) twice, we obtain: 


3 pas 
= (<2<4); Blew 2d (F<2<s] 


nn , 
9 2 cos —— sin nx x2r—n ( 


62 2 62 
and consequently: 
3 s 7 
~ Go +Ci2 +0; (0<2< 5} 
S, (x) = \ (65) 
c—n " ” 4 
— tn -~+C,r+C, (F<e<ql. 


We remark in regard to finding the constants C that the Fourier series 
for S,(~) has coefficients of order 1/n’, whilst the series for S;(x) has coefficients 
of order 1/n?; thus both series are uniformly convergent to functions continuous 
at x = 2/2. It follows that the two expressions (65) must coincide, as must 
also their derivatives, at 2 = 7/2: 


8 , ot , me n ” 
~ Be TO gy FOe= Gag Fy TS 


7m , nm n 
ee Oy ae a Oi (66) 
Moreover, it follows from the form of the second of sums (63) that S,(0) = 
== S,(z) = 0, which gives by (65): 
C,=0; Cixz+C;=0. (67) 


We can obtain all four constants from equations (66) and (67): 


, ” rn , ” a 
O1=C1= 97; C,=0; C2=—~ 973 
and on substituting in (65), we get for S,(zx): 
x8 na nr 
ta * Bd (<2<5) 
Sq (x) = 
(x — 28 
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We finally obtain the expression for series (61): 


nr 
2 = cos —— 


f (#) = 8, (2) + 83(2) — > S Gaqrcqy sinne, (68) 
n=l 


which solves our problem. The function f(x) is given in terms of known functions 
S,(z) and S,(x) consisting of pieces of straight lines and parabolas, and of a 
Fourier series with coefficients of order 


We are now free to evaluate the derivatives of the first. three orders of 
f(x), whereas it was impossible to differentiate series (61), which is itself non- 
uniformly convergent. 


§ 16. Fourier integrals 
and multiple Fourier series 


160. Fourier’s formula. We conclude our treatment of Fourier 
series by considering the limiting case, when the interval (—J, 1) in 
which the series is investigated tends to (—°c°, +°), ie. 1+ +00, 

Let f(x) satisfy Dirichlet conditions, be continuous in any finite 
interval, and furthermore be absolutely integrable in (—9°°, +9), ie. 
there exists: 


+00 
§ |f(x)|(dz=@Q 


We have by Dirichlet’s theorem inside (—l, 1): 


f(z) = -{- > (2, cos + 6, sin a . 
n=1 
On recalling that 
; +1 ; , +1 ; 
=> [foo os dt, b= > [ro sin —— dé, 
—{ -1 


we obtain from this: 


oo 


+1 +1 
fe) =a, [Od +— Jro cos ——_—— ne =) at. 
“1 eet ty 
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What happens to this formula when | -»> + co? The first term clearly 
tends to zero, since 


a froa|< x | vole ar [ola= $0. 


On introducing a new variable a, which takes equally spaced values 
in the interval (0, °): 
% 2x nn 
ay = “ah oe 


with each time the increment 4a = x/l, we can write the remaining 
sum in the form: 


a1 
= 3 Aa i f(t) cosa (t — x) dé. 
Oo  : 


For large 1, the integral under the summation sign will only slightly 
differ from 


i f (é) cosa (t — x) dt, 


and it can be foreseen that the whole sum will tend to the limit 


= [ae fr cos a(t — x)dt, 
6 ~e 


as 1» +00, so that we have: 


+00 
f(2)= 2 [ax [7 cosaye— 2). (1) 


It is only necessary to replace f(x) at points of discontinuity, if such 
exist, by 
f(@+0)+f@—09) . 
2 


This expression, obtained when /-»-- co in the Fourier series, is known 
as Fourier’s formula. We have now arrived at the following proposition: 
tf f(x) satisfies Dirichlet conditions in any finite interval and is absolutely 
integrable in (—°°, +0), we have the equation, valid for all x: 


o +o 


= [def fcosaee—zydt= LEPVFME—O) | (2) 


0 —7 
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The above is generally known as Fourier’s theorem, whilst the inte- 
gral on the left-hand side of the equation is the Fourier integral of the 
function f(z). The above discussion is not rigorous, though it can be 
made so with the help of certain auxiliary arguments. Instead of 
proceeding in this way, we offer an alternative rigorous proof, based 
on the results of [152]. 


Equation (2) will be proved if we can show that 
a + 0 


1 
lim — | da 7 (t) cosa (t — x) dt = 
al 


f(@ +0) +f (x —0) 
2 


A-» ce % 


If J(A, x) denotes the integral on the left, we can write: 
+ 0 A 
J(ia)=— | fat | cosa ~2)da, (3) 
0 


— 0% 


i.e. we can change the order of integrations with respect to ¢ and a. 
This follows from the fact that, by the absolute integrability of f(x), the 
integral 


+ co 
f f (t) cos a (t — x) dé (4) 


— 72 


is uniformly convergent for all values of a. In fact, the integrals 


N’ —N 
J f(cosa(t—a)dt, J f(t)cosa(t — x) de (N<N’)... (5) 
N —N’ 
do not exceed in absolute value 
N’ 
Sif | de, (6) 
N 


and consequently, for a given e an N, can be found, independent of a, such 
that for all N and N’ > N, integrals (5) have absolute values less than e, this 
being a property of integral (6), by the absolute integrability of f(¢). 

But now integral (4) can be integrated with respect to the parameter a 
under the sign of the integral [84], which gives us: 


2 +a +00 A 
baee n= [ da J 1 (0) 008 a ¢ ~ 2) dr == fra J cosa — 2) da. 
0 —« —« 0 


The inner integral with respect to a on the right-hand side of (3) can be evalu- 
ated directly, which leads us to: 


“hie . 
gaat f py PER? a, G 


— 2 
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so that it remains for us to find: 


lim — x frm SBE 


A> oa 


On splitting the interval of integration (— oo, + oo) into the two intervals 
(— c0, x) and (x, + oo), and replacing (¢ — x) by (—z) in the first and by z in 
the second, we can write (7) in the form: 


oo 


de +— | f+) 
*O 


sin Az sin Az 


dz. 


Jie=— fte-7 
0 


Both these integrals have the form of Dirichlet integrals, except for the infinite 
limits. In spite of this latter fact, they are easily shown to have the properties 
of ordinary Dirichlet integrals, i.e. we must have as 4 -» co: 


wo = Ze 
[te z) Sn de> Sf (e—0) 
. (8) 


[teks Sn® oi f@+o), 


whence it follows that in fact: 


which proves Fourier’s theorem. 

We still have to prove (8). We shall confine ourselves to proving the first of 
the expressions. Let ¢ be any given small positive number. With z > 1, the factor 
(1/z)sin Az has an absolute value less than unity for any real A, whilst the function 
j(z — 2) is absolutely integrable in (0, oc) by hypothesis. We can therefore find 
an N > 1 such that, for any A: 


1 c sin Az ip é 
| free —22) ; az| <= [i s(@— 2) [de < 5. 
N N 
If we take the Dirichlet integral with finite limits: 


i; ere 
sin 
=| fe-%) = a, 
0 


we can say that it tends to f(z—0)/2 as 4 > co, i.e. for all sufficiently large a: 


sin Az 


J [rea dz — +f @—0) <<. 
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We obviously have: 


sin Az 
Z 


= [tte 22) dz — 5 f (e—0) = 
0 


N 
=([1@—2) satan &—Zf@—o] +2] f@—2%) — aes 
. N 


whence, by virtue of the last inequalities, we have for all sufficiently large A: 


1 °° sin Az 1 € € 
=f t@— 2) = a —Fie@—-|<F+p=e 
0 


In view of the arbitrary smallness of ¢, this gives us the first of expres- 
sions (8). The proof of the second expression is precisely the same. 


A transformation of equation (2) is possible if f(z) is an even or odd 
function. 


We have in fact, on expanding cos a(¢ — x) as the cosine of a difference: 


j(w@+0) +f (2-0) _ 
2 


© +0 +0 
oaee da a i i ’ 
7 | [ J ro cos at cos ax dt + Jr sin at sin ax dt] (9) 


where both integrals with respect to ¢ clearly have a meaning in view 
of the absolute integrability of /(é) in the interval (— °°, +9), 


If f(t) is even, f(t) cos at is also even, whilst /(é) sin at is odd, and 
consequently: 


ie, (t) cos at dt = 2 f f(t) cos at dt, 
0 


= CO 


+00 
§ f(@ sin at dt = 0, 


so that 


Aas Aid) = 2 | cos ax da i { (t) cos at dé. 
0 0 
On the other hand, if f(z) is odd, we obtain in a similar manner: 


(ero tiie) 2 / sin ax da [aaaae 
0 
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If f(z) is defined in (0, ec) only, it can be contined into the neigh- 
bouring interval (— oo, 0) in an even or odd manner, in which case we 
get two expressions for the same f(x), assumed for simplicity to be 
continuous: 


f(a) == [ cosaxda | f(t) cosatdt (x >0), (10) 
0 0 

f(a) == { sinaxda | f(0) sin at dt (x > 0). (11) 
0 0 


It need only be borne in mind that with the first of these the f(z), 
contined evenly, gives a continuous function of x, so that the first 
expression is also valid for z = 0; whereas we get a discontinuity with 
the second expression if /(0) 4 0, the right-hand side being equal to 
zero, and not /(0), at « = 0. 

The first integration in (9) is with respect to t, and on introducing 
the two functions 

ie i 
A (a) = — | f(t) cosatdt; Bia) = = | / (é) sin az dt, 


— oO — 


we can rewrite (9) in the form: 
f(a) = { [A (a) cosaxz + B (a) sin ax] da, 
0 


(z) being assumed continuous for simplicity. This latter expression 
gives us the expansion of f(z) in the infinite interval (—>°o, +09) 
into harmonic oscillations with frequencies a varying continuously 
from 0 to +-°°; the functions A(a) and B(a) give the amplitude distri- 
bution laws and the initial phases in relation to the frequency a. For 
the finite interval (—I, 1), we had the frequencies a, = nz/l (n = 0, 
1, ...), forming an arithmetic progression. 
If in (10) we put 


(iOS y2 ii / (¢) cos at dé, (12,) 
0 


we can now write (10) as: 


f(a) = /2 i} f, (a) cos ax da. (125) 
) 
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In these two formulae, f(z) and f, (a) are expressed in terms of each 
other in precisely the same way. 

If we take f(x) as the given, and /, (a) as the required function in 
(12,), this expression now represents a so-called integral equation for 
f,(a), inasmuch as this latter function appears under the integral sign 
(Fourier’s integral equation). Equation (12,) gives the solution of this 
integral equation. Similarly, we can write (11) in the form of the two 
expressions: 


= /2 fro sin al dé (13,) 
0 
f(t) = ae (a) sin ax da, (13,) 
0 


Examples. 1. In expression (10), we put 


1 for O<ze<1 
Le {0 » ©>. 


We now get for the integral on the right-hand side of the equation: 


© 1 


[ cos az da { / @) cos at at = | cos ax da | cos at dt = [eeieee ; 
0 0 0 0 
and 


consequently 
| 1 for 0<@a<l 
2 a lipo eel 
nm, a 2 
m | 0 forg>l. 
2. On setting in (11) 
f(a) =e" P*(B > 0), 


we have on the right-hand side the integral: 


and we thus get 


(ae ie for 2 >0 
0 for «= 0. 


0 


160] FOURIER'S FORMULA 471 


3. Similarly, on setting in (10): 


f(z) =e ** (B > 0), 
we find: 
cos ax _ % ps 
| a? | B da = 2° . 


Fourier’s formula is often written in the complex form: 


+ 0 ++ 0 
0 —0 1 ; i 
jes eS | da | f (t) enti de. (14) 


This is easily obtained from (2). If we substitute under the integral 
in (14): 
etx) — cosa (t — xz) + isina(t — 2), 


we get the two integrals: 


+0 


+0 to +0 
ge fda | f() cosa (¢— x) at and sz da | f(t) sina (t— 2) dt. 


In the second of these the variable a appears under the sine, so that 
the integrand is an odd function of a, and we consequently get zero 
on integrating with respect to a over (—°, ++ °°). Conversely, we have 
an even function of a in the first integral, and integration over (—°°, 
-+-cc) with respect to a can be replaced by integration over (0, o%) 
with the factor 2 written in front. Hence it is clear that (14) is equi- 
valent to formula (2). 

Assuming continuity of f(z), we rewrite (14) as 


he + 
fe) = 9c [ec¥da | f Weds, 


—o 


whence it is evident that, as in the case of (10) and (11), it can be 
written in the form of the following two expressions: 


+o 
fila) == | fWertas, (15) 


or) 
f(z) = cE [fs (a) e-**! da. (15,) 
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We notice one point in connection with the complex form of the Fourier 
integral. We cannot say that 


2 fac 2 [rosnae—aa 


with infinite limits with respect to the variable a[82] has an ordinary meaning. 
We can only say that, for any finite positive M, 


+M +0 
| Ores 


and we should therefore strictly write Fourier’s formula in the complex form as 


+a 


pases lim if erie ene 


Here, the lower limit tends to (— oo) and the upper limit to (+ co), whilst 
both have the same absolute value. A necessary condition for the existence 
of the improper integral in the ordinary sense is that a limit exists for any method 
of the lower limit tending to (— oo) and the upper to (+ 0). 


161. Fourier series in complex form. The method just described for 
writing the Fourier integral in complex form can likewise be applied 
to Fourier series. 

We recall the formulae of [146]: 


f(x) =e + (a. Pa ya ae b, sin =), (16) 


We show that these are equivalent to the following: 


naxx 


$e ioe pnt 
a one's rag l fe "FP dé (17) 
-I 


n=—o 
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Here the subscript n takes negative as well as positive integral 
values. We define separately cy, c, and c.,, where k is a positive 
integer. We have by (17) and (16): 


it 
omg {fed = 


=a ao foos #8 — sin #8) ap > 2, 


C4. = 3 | 16 (oon 8+ isin 48) as = bal SL 


On substituting in series (17) and summing separately over the 
positive and negative subscripts, we get: 


eae ar — ate —1 te 


fh + Seem 


Terms in the same k in the two sums written are complex conjugates; 
on combining the pairs into single terms, we get real quantities: 


f(e) = le 


=a kx: kxx 
on oe of pt et sa eT =a, cos + b,8in 2 , 
and the above expression for f(x) coincides with Fourier series (16) 


from which the equivalence of (17) and (16) follows. 


162. Multiple Fourier series. Fourier series and integrals can also 
be used for representing functions of two or more independent variables. 
For instance, let {(x, y) be a periodic function, of period 27 with respect 
to z and 2m with respect to y. On considering f(z, y) as a function of z, 
we have [161]: 


“he ¢ O7X 


I (x, y) = A Cy (y) e i, (18) 


where 
C6 (¥) == [fen 128 ae, 


The function c, (y) can in turn be expanded into a series: 


. THY 


+o j 
i 
Pe a 


tT-—o 
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where 
+m +i+m 
1 api —in( 2 4 74 
tox = pe [ Colne Man = hf [Emel tm) aed. (19) 
—m -—l—m 


Substitution of the expression obtained for c, (y) in (18) gives us 


fay= > > Cor a" 


G=—0 \t=—o 


’ 


+0 e alt io 


whence we obtain, on removing the brackets: 


f(x,y) = > Core a (4+ m. (20) 


,t=—a 


which is the generalization of the Fourier series for the case of two 
variables, 

Similarly, we have for the periodic function f(z,, 2, £3) of three inde- 
pendent variables, of period 2, with respect to 2, 2w, with respect 
to 2, and 2w, with respect to z,: 


id in (TAX1 1 GaXa , Cars 
F(t %)= S Camere tos), (21) 
@,,93,0,-— = 

where 

aoe —in (3544.2 mek +2383) 
Cog303 — — 0. ii f [ f (é;, e. &)e dé, dé, dé;. 

Lie rer —@, —Os 
(22) 


On separating out the real parts of (20) and (21), we get the real 
forms of the Fourier expansions. 
Series (20) will now take the form, when 1 = m = =z: 


I(zy= >» (tam cos nx cos my -+ a2), cos nz sin my + 
nm= 


+ a®),, sin nx cos my + a, sin na sin my). 


We shall not write down the expressions for the coefficients or investi- 
gate the conditions for f(z, y) to have a Fourier expansion. We shall 
merely note the sufficient condition for expansion to be possible at a 
given point (2%, Yo): (1) bounded partial derivatives 0//dx and df/dy 
exist everywhere; (2) the mixed derivative 6? //dxdy exists in the 
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neighbourhood of the point (2p, Yo), at which it is continuous. Fourier’s 
formula has the form, for functions of two variables: 


$o + co 


K2z,y) = sa i da, J dé J da, i FE, 7) ellnE— tea] dn, (23) 


where the integrations with respect to a, and a, have to be carried out 
as indicated at the end of [160]. We have in the real form: 


f(x,y) yn ef da, [ a5 [a fre ) €08 a, (§ — 2) 608 a3 (9 — y) dy. 
0 co 
(24) 


This formula is valid if the function f(z, y), defined throughout the 
plane, is continuous, has first order partial derivatives, is absolutely 
integrable with respect to 7 in —°co < # < +oc0 for any fixed y, and 
is absolutely integrable with respect to y in —co < y < +0 for any 
fixed x. 

If, for instance, /(xz, y) is an even function of x and y, we can write 
instead of (24): 

= y= 4 COs a, 2 dn fos ag as] COS a,7 da, [ne N) COS ayn dy. (25) 
0 

Similarly, Fourier’s formula can be written for a finctian Dis as 38s 
Xn) of any number of independent variables. 


CHAPTER VII 


THE PARTIAL DIFFERENTIAL EQUATIONS 
OF MATHEMATICAL PHYSICS 


§ 17. The wave equation 


163. The equation of vibration of a string. The problem of integra- 
ting partial differential equations belongs to one of the most difficult 
and extensive sections of analysis and we confine ourselves to the con- 
sideration of certain particular problems in this field. The present 
article is devoted to problems connected with the so-called wave 
equation: 


Ou sg ( Ou Ou Fu eu son 
ar O (gr tae tar) of Grau. 
where 
Ou Ou Ou : 
Au = Oat + ae + gr = divgradu. 


We arrived at this equation in [116] and [118] when considering 
acoustic and electromagnetic oscillations. We suppose that « does not 
depend on y and 2, ie. that wu has the same value at all points of a 
plane perpendicular to the z axis. In this case, the wave equation takes 


the form 
Ou 2 Ou 
oz Ox? ’ 


the wave concerned being generally referred to as a plane wave. We 
now show that the same equation is obtained by considering the 
small transverse vibrations of a taut homogeneous string. 

We understand by string a thin thread which can bend freely. We 
take it as acted on by a tension 7’, and directed along the z axis when 
in the equilibrium position with no external forces (Fig. 127). If we 
move it from the equilibrium position and moreover subject it to the 
action of a given force, it starts to vibrate, so that a point of the string 
with the equilibrium position N of abscissa x occupies the position I 


476 
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at the instant t. We confine ourselves to considering unly transverse 
vibrations, on the assumption that all the motion takes place in a 
single plane and that points of the string move perpendicularly to the 
x axis. We let u denote the displacement NM of a point of the string. 
This displacement is in fact the required function of the two indepen- 
dent variables x and ¢. 

We distinguish an element MM’ of the string, which has the equi- 
librium position NN’. On the assumption of small deformations, we 
neglect the square of the derivative 0u/dx by comparison with unity. 
Let a be the acute angle that the direction of the tangent to the string 
forms with the x axis. We have: 


ou 
Ou : tan a Ox Ou 
tan a = -—— and 51125 ————_—_—_—_ => ——_——_———_" v > .. 
Oa: V1+tan*a Ou\? 92 
1+ (gs) 


Let F denote the force acting on the string perpendicularly to the x 
axis, and reckoned per unit length. The following forces act on our 
element JM’: the tension at the point 
M’, directed along the tangent at M’ and 
forming an acute angle with the z axis, 
the tension at the point M, directed along 
the tangent at M and forming an obtuse 
angle with the xz axis, and the force 
Fdz, directed along the u axis. In view 
of our assumption of small deformations, 
we can take both the above tensions as 
equal in magnitude to 7’). We suppose that Fie, 127 
initially we have equilibrium of the string 

under the action of the force F. On projecting on to the u axis, 
we have the following equilibrium condition: 


T, sina’ —T,sina+ Fdxv=0, (1) 
where a’ is the value of the angle a at the point MW’, i.e. 


sina’ = (3) >; sina= oe 
~~ Loa lm’ =(S) a 


and consequently: 


He (Sue = (se) al + Fdz=0. (2) 
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The difference in square brackets expresses the increment of the 
function du/dx as a result of x changing by dz. On replacing this in- 
crement by the differential, we get [I, 50]: 


uy (uy) _ Be g 
(ae) a — (Ge) an = oat O- 
On substituting in (2) and cancelling dz, we arrive at the equilibrium 


equation of the string: 
2 
Tose t F=0. (3) 


In accordance with d’Alembert’s principle, the equation of motion 
is simply obtained by adding to the external force the inertia force, 
which we find as follows: the velocity of the point M is evidently 
du/dt, and its acceleration 60?u/dt?, so that the inertia force of the 
element MM’, given by the product of the acceleration and the mass 
taken with the reversed sign, is 


where o is the longitudinal density of the string, i.e. the mass per unit 
length; the inertia force, reckoned per unit length, is now 
Ox 
Oar: 
e being assumed constant. 
It follows that the equation of motion is obtained by replacing F 


in (3) by F — 0d%u/dt?, which gives: 


Ou Ou 
Oo — Togas + F. 
On dividing by pe and writing 
T, it gH. 
Zena, 2a, (4) 


we obtain the equation of forced transverse vibration of a string: 
Ou Ou 
oF Oa tT (5) 


If external force is absent, we have f = 0, and we obtain for the 
equation of free vibration of a string: 


eu Pu 
ge =O Gee (6) 
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Another method of deducing (5), on the basis of Hamilton’s principle, 
will be found in Volume IV. 

We assumed above that the external force was distributed con- 
tinuously along the length of the string; but occasionally, we are con- 
cerned with a force P concentrated at a single point C. This case can be 
considered, either as a limiting case of the above, the force being 
assumed to act on an infinitesimal element of length « about the point 
C, whereas the product of its magnitude with « tends to a finite non- 
zero limit as ¢— 0, or else directly, by applying equation (2) to the 
element MM’ about the point C and replacing the Fdz appearing 
there by P. It may be noticed that we do not add to Fdz the inertia 
force (— (6?u/dt?) @ dx), since we assume that the latter tends to zero 
as dz— 0. 

On assuming that the ends of the element approach the point C, 
and denoting the respective limiting values to which du/dz tends as we 
approach C from the right and the left by 


(se). (a) 


equation (2) gives us in the limit: 


T.((5z), - (a)_| =e (7) 


We see from this that the string has an angular point at the point C 
of application of the concentrated force, i.e. a point with different 
tangential directions to the right and the left. 

As is generally the case in dynamics, the equation of motion (5) is 
not sufficient in itself for a full definition of the motion of the string; 
we also have to give the state at the initial instant ¢ = 0, that is, the 
positions of its points w and their velocities du/dt at ¢ = 0 must be 
known functions of a: 

ul =e) S| =n) (8) 

These conditions, which have to be satisfied by the required function 
wu att = 0, are known as initial conditions. 

An infinite string may be considered in theory; equation (5) and 
conditions (8) are sufficient for finding the solution here, where (zx) 
and q, (x) have to be specified throughout the infinite interval (—~°o, 
-+cc). This case can correspond to the consideration of plane waves 
in unbounded space. As we shall see later, the results obtained for an 
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infinite string give us a picture of the distribution of disturbances 
in a bounded string also, up to the instant when disturbances reflected 
from the ends also make their appearance at the point concerned. 

If, however, the string is bounded on one or both sides at the points 
x=0 and x=], it is necessary to indicate what happens at the ends. 
For instance, let the end z = 0 be fixed. We must have in this case 


uU | x=0 — 0. (9) 
If the end x = 1 is also fixed, we likewise have: 
u|x.1= 9, (9;) 


and these conditions must be fulfilled for any t. 

Instead of the ends being fixed, they may move in a given manner; 
the ordinates of the ends must now be given functions of time, i.e. we 
must have: 

Ueno = 41 (t)3 lear = Xe (t). (10) 

Whatever the case, if the string is bounded on one or both sides, a 
condition must be a specified for each end, this being known as a 
boundary condition. 

We see from the above that the initial and boundary conditions have 
as great an importance as the actual equation of motion for the solution 
of a concrete physical problem, and moreover, that what we are inter- 
ested in is not so much finding arbitrary solutions or even the general 
solution as finding those solutions which satisfy the given initial and 
boundary conditions. 


164, D’Alembert’s solution. In the case of the free vibration of an 
infinite string, the required function u(z, t) must satisfy equation (6): 
fu a? Ou 
02  Ga® 

with initial conditions (8): 


Uloo = 7 (2); a 


where g(x) and q, (x) must be specified in the interval (—°°, +°) 
since the string is infinite. 

The general solution of (6) can in fact be found, and in such a form 
that conditions (8) can easily be satisfied. 

For this, we transform (6) to the new independent variables: 


fé=2—-at, n=x+at 
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or 
w=sinté); t=5-(n—§). 


On taking wu as depending on 2 and ¢ indirectly via and 7 and using 
the rule for differentiating functions of a function, we can express the 
derivatives with respect to the first variables in terms of the derivatives 
with respect to the new variables: . 


Ou Guy ue, Beg (MH Qu) 
Or ~«o0e on? Oo } 


On applying these formulae a second time, we get: 


O7u Qo (90u Ou 0 (Ou Ou eu Ou O2u 
aa ~ 06 (ae + oe) + ay Lae + on) = ee +? eon + oe 
Ou 422 a 20 (Ou Ou) _ 2 (Ou _ 4 Ou , Ou 
a a (a 0é q oF (Bp af) = 2 (ae 2 apa, t Bele 
whence 
Ou Cu Ou 
oe © Gat = — 40 GEG,» 


and equation (6) is seen to be equivalent to the following: 
eu 


aE Oy = 0. (11) 
We conclude, on re-writing (11) in the form 
Q (du 
oy (ae) =o | 
that du/dé is independent of y, i.e. is a function of & only. If we write 
Ou 


integration gives us: 


u = [0(8)dé + O(n), 


where 6,(m) is an arbitrary function of 4 (the “constant” of inte- 
gration with respect to € can depend on 7). The first term can be 
reckoned here as an arbitrary function of &, since 6(&) is an arbitrary 
function of £; on writing the first term as 0, (¢), we have: 


= 0, (&) + 6, (n), 
or, on returning to the old variables x and t: 


u(x,t) = 0, (a — at) + 0 (x + at), (12) 
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where 6, and @, are arbitrary functions of their arguments. This is 
the most general solution of (6) and is known as d’ Alembert’s solution; 
it contains two arbitrary functions 0, and 6,. We define these by bring- 
ing in the initial conditions (8), which, in view of the equation 


= a[— 6; (#7 — at) + 6; (x + at)] 


and equation (12), give: 
0, (a) -+ (2) = (2); —O{(w) + 6; (x) = BO (13) 


or, on integrating and reversing the signs: 


6, (2) —  («) = ——[ g (z)dz + C. 
0 


We determine the arbitrary constant C by putting + = 0: 
C = 6, (0) — 4 (0). 
We can take C = 0 without loss of generality, i.e. 
6, (0) — 6, (0) =0, (14) 


since, if we happened to have C ¥ 0, we could replace 4, (x) and @, (x) 
by the functions: 


6,(2)—F, (2) +4, 


so that (14) is satisfied whilst equations (13) are left unchanged. 
Thus we have: 


0, (2) + (x) = p(x); 9, (x) — (2) = —=-[gy(2)dz. (15) 
0 


From these, we can easily find @, (x) and @, (2): 


x x 

1 1] ] 1 

0, (2) = 5 9(@) — 55 [Pr (2) dz; O4(2) = 50 (2) + ze | (2) dz. (16) 
6 ) 
On subsituting the expressions obtained in (12), we find: 
1 1 x—at 
u (x,t) = = y (x — at) — =— { P, (2) dz + 
: x-tat 


+ 4-9 (a+ at) + 5— j P; (2) dz, 
0 
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or finally: 
x+at 


u(a,t)= LE-w teeta) | 1 J 9, (2) dz (17) 


x—at 


Expression (17) clearly gives a twice continuously differentiable 
solution (the so-called classical solution) of the problem, if g(x) has 
continuous derivatives g’(x) and »”(x), whilst g, (x) has a continuous 
derivative gj (x) for —co << 4% <-+ co. It quite often happens, however, 
that we are concerned. with problems in which the initial disturbance 
is specified by functions which do not satisfy these conditions. For 
instance, if the string has a polygonal form at the initial instant, ¢(z) 
lacks a definite derivative at the vertices of the polygonal shape. 
Nevertheless, it is reasonable to suppose that (17) gives the solution 
of the problem in spite of u(z, ¢) not having continuous derivatives up 
to the second order everywhere. The problem is said to have a general- 
ized solution in this case. The theory of generalized solutions is dealt 
with in Volume IV. 


165. Particular cases. Formula (17) gives the full solution of the 
problem considered. It becomes more clearly comprehensible on dis- 
tinguishing various particular cases. 

1. The initial impulse is zero, i.e. the initial velocity of points of the 
string is zero. With this condition, p, (xz) = 0 and (17) gives: 


u(x, t) = Leo teerey (18) 


together with, at the initial instant: 


U|r—o = U(x, 0) = y (2). 


What are the physical interpretations of solution (18)? The numer- 
ator in (18) consists of two terms, and we shall dwell on the first, 
p(x — at). 

We suppose that an observer, departing from the point x = c of the 
string at the initial instant ¢ = 0, moves in the positive direction of OX 
with a velocity a, ie. his abscissa changes in accordance with the 
formula: x = c + at or x — at = c. For such an observer, the displace- 
ment of the string, defined by u = (x — at), will always remain con- 
stant, equal to g(c). The actual phenomenon defined by the function 
u = 9(x% — at) is known as the direct wave propagation. Returning to 
d’Alembert’s formula (12), we can say that the term @, (2 — at) gives 
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the direct wave which is propagated along the positive direction of OX 
with velocity a. Similarly, the second term 6,(z-+ at) defines a 
vibration of the string, the disturbance from which is propagated 
with velocity a in the negative direction of OX, in the sense that a 
point with abscissa c — at at the instant ¢ will have the same deviation 
u as the point x = c had at t = 0. We call the corresponding pheno- 
menon the reverse wave propagation. 

The quantity a ts the velocity of propagation of the disturbance or 
(transverse) vibration. We can see from (4) that 


a= /2, (19) 


i.e. the velocity of propagation of transverse vibrations is inversely pro- 
portional to the square root of the density of the string and directly pro- 
portional to the square root of the tension. 


y j Solution (18) obtained above represents 

R the arithmetic mean of the direct wave 
y(x—at) and the reverse wave 9(z-++al) and 

— aa ae X can be obtained as follows: we draw two 
Fie. 128 identical samples of the graph u = 9(z) 


of the string at = 0 and imagine that 
they are superimposed on each other 
then displaced in either direction with velocity a. The graph of the 
string at the instant ¢ is obtained as the arithmetic mean of the 
displaced graphs, i.e. it bisects the ordinates of these latter graphs. 


For instance, let the initial shape of the string be as shown in Fig. 128: 


a+a for —a<a2<0 


0 outside the interval (—’a,a) 
p (x) = 
—x+a for O<a<a 


Figure 129 illustrates the graphs of the string at the instants 


We take two axes at right angles on the plane: one for the variable z 
and the other for ¢. The z axis only is drawn in Fig. 130. Every point 
of the plane is defined by the two coordinates (z, t), ie. every point 
characterizes a definite point of the string 2 at a definite instant 1. 
We can now readily find by graphical means the points of the string 
whose initial disturbances arrive at the point x, at the instantf). 
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By the above, these will be the points with abscissae 7, + ato, since a 
is the velocity of propagation of the vibration. We find these points 
on the x axis simply by drawing through the point (x9, t,) the two 
straight lines: 
x—ati=X%— al, (20) 
x+at=%+ al, 
the intersections of these with OX being the required points. Straight 
lines (20) are known as characteristics of the point (xo, ty). Along the 
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first of these lines, g(x — at) retains a constant value, i.e. the line 
gives the values (x, t) for which the direct wave produces the same 
deviation as at (%,¢)). The second of lines (20) plays the same role 
as regards the reverse wave. We can say briefly that the disturbances 
are propagated along the characteristics. 

We can reveal the following facts on applying the construction 
indicated. 

Let an initial disturbance have been present only in an interval 
(a,, @,) of the string (Fig. 130), ie. g(x) = 0 outside this interval. We 
confine ourselves to the upper part of the (a, ¢) plane, i.e. t > 0, which 
alone has a physical meaning, and draw the characteristics of the 
points a, and a, on OX, these being represented by full lines. These 
characteristics divide the total half-plane into sx domains. Domain 
(I) corresponds to those points at which both direct and reverse waves 
arrive at the given instant. Domain (II) corresponds to points at which 
only a reverse wave arrives at the given instant; whereas only direct 
waves arrive in domain ({IIJ). Points of domains (IV) and (V) are those 
at which no disturbance has arrived up to the given instant. Finally, 
the disturbance has had time to come and go through points of domain 
(VI), and these find themselves in a state of rest at the given instant. 
This is clear from the fact that if characteristics are drawn through 
any point M of this last domain, they will intersect OX at some point 
x = c outside the interval of initial disturbance, and consequently 
the values of (x + at) = g(c) will be zero. Furthermore, if a line is 
drawn through M perpendicular to OX, the lower part of this line, 
which corresponds to the earlier instants with fixed x, will intersect 
at least one of the domains (I), (II) , (IH), whilst the upper part of the 
line, corresponding to later instants, will be situated entirely in domain 
(VI). This remarkable property, of returning to the original state after 
passage of the wave, is not possessed by the string with every initial 
disturbance, as will be seen below. 

2. The initial displacement is zero, and only an initial impulse is 
present. 

Here we get the solution: 

x+at 
u (a, t) = 5 J vee. (21) 
a 


x—at 
If we write ®, (x) for the indefinite integral of ¢,(x)/2a, we have: 


u(x,t) = ®, (x + at) — D, (x — at), (22) 
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ie. it is again a matter of the propagation of a direct and reverse wave. 
If the initial disturbance is confined to the interval (a,, a,), we get the 
same construction as in case 1, with the important difference, however, 
that the displacement in domain (VI) differs from zero and is given 
by the integral: 


sa} (z) dz. (23) 


a, 


In fact, it follows from the construction of domain (VI) that we 
have for points of it x + at > a, and x — at < ay, i.e. the integration 
in (21) has to be carried out over an interval that contains (a,, a,). 
But 9,(z) is zero outside (a,,a,) by hypothesis, so that only the 
integral over (a,, a,) remains, and we obtain expression (23) for u(z, 2), 
which represents a certain constant. 

The action of the initial impulse thus amounts to points of the 
string undergoing displacements in the course of time that are expres- 
sed by integral (23), after which the points remain without movement 
in the new position. 

Equation (21) can also be interpreted as follows. Let the point z lie 
to the right of the interval (a,,a,), i.e. 2 > a,. The interval of inte- 
gration degenerates to the point x at ¢ = 0, then with increasing ¢, it 
extends to both sides with velocity a. It will have no points in common 
with (a,,a,) for t << (w —a,)/a, g, (z) will be zero, and (21) gives 
u(x, t) = 0, i.e. rest at the point x. Starting at the instant t = (x—a,)/a, 
the interval (x — at, x + at) will overlap with (a,, a,), in which 9, (z) 
differs from zero, and the point 2 starts to vibrate (the instant when 
the front of the wave passes through 2). Finally, with t > (x—a,)/a 
the interval (x — at, x + at) will contain the entire interval (a,, a,), 
integration over (x — at, x + at) reduces to integration over (a,, a.) 
since g, (2) is zero outside the latter by hypothesis, and we thus have 
now a constant value for u(z,t), given by (23). The instant t = 
= (w—a,)/a is when the rear front of the wave passes across the 
point 2. 

We notice some details regarding the general case. It can happen 
in the general case that the direct or reverse wave is entirely absent. 
Suppose, for instance, that the functions g(x) and ¢, (x) appearing in 
the initial conditions satisfy the relationship: 


¥9(2) +35] ri (z)dz=0. (24) 
0 
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With this, by the second of expressions (16), the function 6, (x) is 
identically zero, and the reverse wave is absent in the general solution 
(12). If we replace the zero on the right of (24) by a constant, 0, (2) 
becomes constant and its value can be absorbed into 6, (2 — at) in (12), 
i.e. reverse wave is again absent. Let us return to the example that 
we considered in case 1. Figure 128 gives the graph of the initial 
deviation (the initial velocity is zero everywhere). The last of Figs. 129 
gives the graph of the string at the instant ¢ = ¢,, consisting of two 
separate pieces. The right-hand piece corresponding to the interval 
(a, 3a) will move to the right, and the left-hand piece to the left, with 
velocity a. But we can describe the later phenomena with ¢ > t, by 
taking ¢ = ¢, as the initial instant, calculating the deviation wu and 
velocity du/dt for this instant, and applying the general formula (17), 
in which it is only necessary to replace ¢ by (¢ — to) on the right-hand 
side, t, having been taken as the initial instant. In this case, the 
initial conditions only differ from zero in the intervals (—3a, —a) 
and (a, 3a). In the general case, the disturbances in each of these 
intervals might give both a direct and a reverse wave. Here, however, 
as we saw above, the disturbances say in the interval (a, 3a) give only 
a direct wave. This happens because in this interval, apart from the 
initial deviations illustrated in the last of Figs. 129, velocities are 
excited as a result of the vibration at ¢ = ¢, such that the reverse wave 
is absent. Similarly, the disturbances over the piece (—3a, —a) do not 
give a direct wave. This phenomenon corresponds to one of the for- 
mulations of Huygens principle. 


- 166. Finite string. Let the string be finite and fixed at the ends 
and let the abscissae of the ends be x = 0 and & = 1. 
In addition to the initial conditions (8): 


Ou. 


wy oe) BE emg 72) 


where g(x) and g, (x) are specified for 0 < 4 <1, we also have to 
satisfy the boundary conditions: 


Uleagp = 03 Ulpayp = 0. (25) 
d’Alembert’s solution (12): 


u (a, t) = 6, (2 — at) + 0, (x + at), (12) 
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is of course suitable for this case, but the definitions of the functions 
@, and @, in accordance with (16): 


6, (2) = + 9 (2) — 3 |r (2) de: 
° (26) 


83 (2) = 5 P (2) + sz |r (2) de; 
0 


meet with the difficulty here that g(x) and g, (x), and consequently 
also 6, (x) and 6, (x), are only defined in the interval (0, 2) in line with 
the physical meaning of the problem, whereas the arguments (z + at) 
in (12) can lie outside the interval. 

Consequently, for the characteristics method to be applicable we 
have to continue the functions 6, (x) and 6,(x), or what is exactly 
equivalent, g(x) and ¢, (x), outside the interval (0, /). From the physi- 
cal view-point, this continuation amounts to defining the initial dis- 
turbance of an infinite string such that the motion of its part (0, 1) is 
the same as if it were fixed at the ends and the rest of the string re- 
moved. 

On substituting x = 0 and 2 = 1 in the right-hand side of (12), the 
boundary conditions become, on equating the results to zero: 


Sees ai 
0, (1 — at) + 6,(7-+ at) =0, 


or, if we write the variable argument at simply as z: 


6,(— x) = — 4, (2); (28) 
6, (2+ x) = — 0,(1— 2). 


When z varies in (0, 1), the argument (J — =) also varies in this interval, 
and the right-hand sides of equations (28) are known to us. But the 
arguments (—2) and (1 -++ x) now vary respectively in the intervals 
(—l, 0) and (J, 21), and the second of equations (28) gives us values 
of 6, (x) in (1, 21), whilst the first gives 6, (x) in (—/, 0). Furthermore, 
as x varies in (1, 21), the argument (/ — x) varies in (—l, 0), and the 
right-hand sides of equations (28) are known to us on the basis of the 
above working. Arguments (—2x) and (J+ 2) now vary in the intervals 
(—2l, —l) and (21, 31), so that (28) gives us 6, (x) in (21, 3l) and 6, (2) 
in (—2l, —l). We can see by continuing in the same way that (28) 
gives us the determinate values for 6,(x) with x <0 and 0,(xz) with 
x > 1, which we require for applying (12) with ¢ > 0. Similarly, if x 
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varies in the interval (—1, 0), the left-hand sides of equations (28) are 
known, and we obtain 0, (x) in (—1, 0) and 6, (x) in (J, 21). With x 
varying next in (—2l, —l), we get 6, (x) in (—2l, —1) and @, (x) in 
(22, 31) and so on, i.e. equations (28) give us 9, (x) and 0, (x) defined 
for all real x. 

If we replace x by (J + 2) in the second of equations (28) and make 
use of the first equation, we get: 


0, (% ++ 21) = — 0, (— 2) = 62 (a), 


i.e. the function 6, (x) is shown to have the period 21. It now follows 
from the first of (28) that 6, (z) also has the period 21. This implies 
that we in fact know 6, (x) and @, (x) for all real x provided simply 
that we carry out the first of the operations described above for con- 
tinuing these functions, i.e. it is sufficient to let x vary in (0, 1) only. 
Equations (28) give us 6, (x) in (—l, 0) and 4, (x) in (i, 21), ie. 6, (2) 
is known in (—l, +1) whilst 6, (x) is known in (0, 2/). The remaining 
values of the functions follow from their periodicity. 

Having thus defined 9, (x) and 9, (x), the functions 9(z), y, (x) are 
readily continued, since we have by equations (26): 


9 (2) = 6, (2) + 05 (2); =f 91 (2) dz = 6, (x) — 8, (2), 
0 


Py (©) = @ [4 (x) — 8; (2)]. 


We obtain on replacing x by (—2) in the first of equations (28) and on 
differentiating also: 


9, (@) = — Og(— 2%); O;(—2) = 63 (x); 8; (x) = 0, (— 2). 


We use these relationships and the first of equations (28) to enable us 
to write: 


gy (— 2) = 0,(— &) + 6,(— 2) = — 8, (x) — 0, (x) = — 9 (2) 
,(— 2) = a[0;(— x) — 0; (— x)] = a [6; (x) — 02 (2)] = — 9, (2), 
i.e. we obtain an extremely simple rule for continuing y(z) and q, (2): 
they are continued from the interval (0, 1) to (—l, 0) oddly, and there- 
after periodically with period 2. If, with this, we obtain functions 
g(a) and g, (2) along the entire x axis such that ¢(x) has continuous 
derivatives g’(z) and ”(z), whilst y, (x) has a continuous derivative 


gi (x), we shall have by (17) a twice continuously differentiable 
solution of our problem. 
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We return once more to the at plane. Since the string is finite, 
we need only consider the strip of the upper half-plane ¢ > 0 included 
between the lines x = 0, x =I (Fig. 131). The physical significance 
of the solution (12), in which the functions 
6,(z) and 6,(z) are defined for all x, as shown 
above, may be explained as follows. Having 
drawn characteristics through the points O 
and ZL to their intersections with the op- 
posite boundaries of the strip, we draw new 
characteristics through these points of inter- 
section to their further intersections with 
opposite boundaries of the strip, and so on. 

We divide the strip by this means into 
domains (I), (II), (IIT), ... Points of domain 
_(I) correspond to the points of the string at 
which only disturbances from interior points 
have arrived, and consequently the infinite 
parts that we imagine to have been added 
to the string have no effect here on the 
motion. At points in domain (II), wealready have disturbances coming 
from the imaginary parts; we shall take, for instance, the point 
MM, (%,t,) of domain (IT). 

Since 


Fie. 131 


U ( Xp, to) = O, (%q — Aly) + 9g (%q + Ay) , 


there are two waves present at this point: firstly the direct wave, from 
the initial disturbance at the point M, of the string with abscissa 
L = L_ — aty, and secondly the reverse wave from the point WM, with 
abscissa Z == 2p + at), M, being in the present case a real point of the 
interval (0, 1), and M, an imagined point. The latter is readily replaced 
by a real point by noting that, by (28): 


63 (%q + Ato) = 6, (U+ rq + aty — 1) = — 0, (21 — xq — aby), 


so that the reverse wave 6, (Z) -+ at,) is in fact the same as the direct 
wave —6,(2l1—2,—at,) from the point of initial disturbance 
Mj (21 — xy — ato) (symmetrical to Af, about L), which, after arriving 
at the end LZ at the instant 


L—(21—®%~— ato) __—s- Xp + aty—1 
a — a : 


t= 
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has reversed its direction and sign and arrived in this form at the instant 
t, at M,; in other words, fixing the end x = 1 has led to a reflection of 
the displacement wave, corresponding to a change in sign of the displace- 
ment whilst the absolute value is retained. 

We find the same phenomenon with waves arriving at the end 

= 0; we have two waves at points of domain (III): the reverse and 
the direct, reflected from the end x = 0. We obtain at points indomains 
(IV), (V), (VI), ... waves which have undergone several of these reflec- 
tions at both ends of the string. 

Ifinstead of a boundary condition (25) we had, say, at the end x = l, 


the conditiont: 
ou 


Or |xnt 
we should have, instead of the second of equations (27): 
6; (1 — at) + 6; (2+ at) =0, 
or, on again replacing at by z: 
6,(0-+ 2) = — 6, (l— 2). 
Integration of this relationship clearly gives us: 
6, (1+ 2) =0,(1—2) +0, 


where C is a constant which we can take as zero without loss of 
generality, the proof of this being left to the reader. We thus have 


6, (1+ 2) = 0, (1—2). (29) 


The physical interpretation of this condition is likewise reflection 
at the end x = l, though both the sign and magnitude of the displacement 
are now preserved. 


A remarkably simple example of the use of the above method of charac- 
teristics and reflections is given by a “‘plucked string’’, which is stretched out 
at one point at the initial instant with zero initial velocity. The reader may 
easily verify the method given below for finding the shape of the string at any 
instant t, the initial shape being assumed given. 


+ This is met with in the theory of longitudinal vibrations of rods, which 
obey the same differential equation (5) or (6) with different physical values of 
the constant a. The condition imposed means that the end of the rod is free. 
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OAL gives the initial shape of the string in Fig. 132, the dotted line being 
the corresponding symmetrical figure with respect to the mid-point of the 
string 7 = 1/2. Let the perpendicular AP to OL be continued to its intersection 
B’ with A’L. Let C be the mid- 
point of AB’, which gives us 


the direction LC. 0 >. 
The shape of the string at any \, 77 t=0 
given instant is now obtained ies 
by moving a line of intersec- moK 
tion parallel to LC from the SS ij 
point A to the point A’; in n te 
Fia. 132 particular, at the instant r=1/a, ee Sage 


the string takes the dotted 


polygonal shape OA’L. ss 
Figure 133 illustrates the successive forms of the string Og N = . 


at the instants: ea t=5T 
“ 
1 oe Cee: ee 
07% a ra tT. 0 -~ l 
\ 3 
ie t=7t 
167. Fourier’s method. The transverse vibra- a 
. . . é a \ 
tions of a string fixed at its ends may also be hte Sa 


treated by means of Fourier series. Although this 
method is not as simple as the above in this par- 
ticular case, it is worth describing because it can Fia. 133 

be used in many other problems for which the 

method of characteristics is inapplicable. We again write down the 
equations of the problem, in a different order: 


O7u O2u 
ae Oe (30) 
Ule-p =O, |... =0, (31) 
ul _j=9@s Sl =nla). (32) 


Instead of seeking the general solution of equation (30), we seek a 
particular solution as the product of two functions, one of which depends 
only on t and the other only on x: 


u=T (t) X (x). (33) 
We have on substituting this in (30): 
X (x) 1" (t) = a? T (t) X" (x) 


or 
T” (t) X" (2) 
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The function on the left of this equation depends only on t, and that 
on the right only on x; equality is only possible if both left and right 
are independent of both ¢ and 2, i.e. both sides represent the same 
constant. 

We write this constant as (—k?): 


T(t) _ X"(e) _ . 
a? ~ X@ = _ (34) 


hence we get two equations: 
X” (#) + k7X (x) = 0; T” (t) + ak?T (t) = 0. (35) 
The general solutions of these equations are, with k # 0 [27]: 
X (x) = Ccoskx + Dsinkzx; T(t) = Acosakt + Bsinakt, (35,) 


where A, B, C, D are arbitrary constants. 
We obtain for uw, from (33): 


u = (A cosakt + Bsinakt) (C coskx + Dsin kz). (36) 


We now choose the constants so that boundary conditions (31) are 
satisfied, i.e. the factor in x of (36) vanishes for x = 0 and x = l. 
This gives: 


C-1+ D-0=0; Ccoski+ Dsin kl = 0. 


It follows from the first equation that C = 0, and the second gives 
Dsinkl=0. If we take D=0, we have C= D=0 and (36) is 
identically zero. This is a trivial solution, so that we must take 
D #0 but sin kl = 0. 

We thus get an equation giving the parameter k, which has so far 
remained entirely arbitrary:t 


sin kl = 0, 
i.e. 
Ki A 


k= tF, 47. £7... (37) 


If we substitute k = na/l or k = —nz/l in (36), the only difference 
is in the sign of the sines, and in view of the presence of the arbitrary 


+ If we had written (--&?) for the constant in (34) instead of (—k?), we should 
have obtained X(x) = Ce + De~™ and it would have been quite impossible 
to satisfy boundary conditions (31). 

The same situation is obtained with k = 0. Similar remarks apply to later 
problems for which we use Fourier’s method. 
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constant factors the two solutions will be essentially the same. Hence 
it is sufficient to take only positive k from values (37). On putting 
C = 0 in (86) and writing A and B for the arbitrary constants AD 
and BD, we get: 


u = (A cos akt + Bsinakt) sin ke. 
We still have to substitute one of the values (37) for k. We can take 
different values for A and B on substituting different values of k. 
This leads us to an infinite set of solutions: 


Un =(4) cos = ee B,, sin | sin“= (1,2 ,2%3):. (38) 


These solutions sie both equation (30) and boundary conditions 
(31). We now notice that, due to the fact that (30) and (31) are linear 
and homogeneous equations, if u,, w., .., are solutions satisfying these, 
their sum likewise satisfies the equations (as in the analogous case of 
ordinary linear homogeneous equations). Hence we have the following 
solution: 

w= > (40 cos + By sin) sin 7. (39) 
n=1 

It remains to choose A, and B, so as to satisfy also the initial con- 
ditions (32). We differentiate solution (39) with respect to ¢: 


Ou = - nnat , naa nrat\ . nx 
ry — = (-"= A, sin —— I + i a Bh cos | sin a a (40) 


On setting ¢ == 0 in (39) and (40), we get by (32): 
p(x) = & Ansin=—, Y; («) = S "Br sin“>. (41) 
n= = 
The series written represent sine expansions of the given functions 
g(x) and ¢, (wz) in the interval (0,1). The coefficients of these ex- 
pansions are defined by the familiar formulae of [146], which leads 
us to the following values for A, and B,: 


=o sin-—dz; B, =(n (2) sin dz. (42) 


On substituting these values in (39), we obtain a series which for- 
mally meetsall our requirements. We give below the sufficient con- 
ditions to be imposed on g(x) and q, (x) so that the sum of the series 
in fact provides the solution of our problem. 
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168. Harmonics and standing waves. We bring in the amplitude V, 
and initial phase g, of a harmonic: 


nat 


in nnat 
A, cos >— + B, 8 in“ =D, sin (“ + Pr). 
Each term of series (39) gives a solution of the problem: 


(4, cos = ae B, Si in“) sin 2? — N,, sin Cc + Pn) sin“ (43) 


T l Z 


and represents a so-called standing wave, such that points of the string 
carry out harmonic vibrations of the same phase and with the ampli- 
tude 

N,,sin se 
depending on the position of the point. The string emits a sound with 
this type of vibration; the pitch depends on the frequency of the 
vibration: 


On =, (44) 
whilst the strength depends on the maximum amplitude of the vibra- 
tion V,,. On assigning the values 1,2,3,...to n, we get the fundamental 
tone of the string and a series of successive overtones, the frequencies of 
which or numbers of vibrations per second are proportional to the 
terms of the natural series of integers 1, 2,3, ... The amplitude J, 
sin nzz/l can be negative for certain values. Its absolute value can be 
taken on adding z to the phase. 

Solution (39), i.e. the emitted sound, is the addition of these separate 
tones or harmonics; their amplitudes, and therefore their influence on 
the sound, generally diminishes rapidly as the number of the harmonic 
increases, whilst the total result of their effects produces the timbre 
of the sound, which differs with different musical instruments and is 
due to the presence of the overtones. 


At the points 
2b (n—1)1 1 


3 peeey 


n n 


(45) 


the amplitude of the nth harmonic vanishes, since sin nza/l = 0 at 
these points, which are called nodes of the nth harmonic. On the other 


hand, at 


L 3 Qn —1)1 
Peis ee spay eg a (45,) 
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the amplitude of the nth harmonic has maxima, since sin nzz/l attains 
its maximum absolute value at these points, which are known as anti- 
nodes of the nth harmonic. With this, the string vibrates as though 
it were composed of n mutually unconnected separate pieces, each 
fixed at its boundary nodes. If we press the string exactly at the mid- 
point, i.e. at the antinode of its fundamental tone, we obtain vanishing 
not only of this tone but of all the others that have antinodes at this 
point, ie. the 3rd, 5th, ... harmonics; whereas the even harmonics, 
which have nodes at this point, are unaffected, so that the string now 
emits the octave instead of the fundamental, i.e. the note with twice 
the number of vibrations per second. 

The above method might be distinguished from that of character- 
istics by calling it the standing wave method , but it is generally known 
as Fourier’s method. 

We can readily show that the solution given by series (39) is com- 
pletely identical with that obtained above in [166]. We start by re- 
calling the proof in [166] that the use of d’Alembert’s formula (16) 
in the case of a finite string requires the odd continuation in the 
interval (—/, 0), and thereafter continuation with period 2l, of the 
functions g(x) and , (x) specified in the interval (0, 1). But this method 
of continuation is exactly equivalent to the sine expansion of these 
functions [145], i.e. is exactly equivalent to expressions (41) for any =. 
On substituting these expressions for g(x) and 9g, (x) in d’Alembert’s 
formula (17), we in fact arrive at solution (39), as may easily be seen: 


u=> 4, [sin _—— at) + sin nn (et ) 4+ 


n=] 


xt+ato. 


5 | a5 nna 


x—at 


or 


1 , — P 
=> > A, [sin nn & at) + sin nn et at) ] a 


n=l 


? 


bie = 
+ a2 B, [cos nn a at) Znege ies Es at) | 
whence (39) follows at once. 

In the present case, Fourier’s method has the disadvantage compared 
with the characteristics method that series (39) is often very slowly 
convergent and is unsuitable both for computation and even for the 
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rigorous proof of the fact that the series is in fact the solution, since 
this latter involves its differentiation twice term by term, which brings 
in a factor of n? before the nth term. The relationship between the 
required function and the originally assigned g(x), y,(x), expressible 
by series (39), is much more complicated outwardly than the relation- 
ship given by the characteristics method. Nevertheless, Fourier’s 
method reveals the extremely important fact that the string has an 
infinite set of individual harmonics, addition of which gives the total 
vibration. 

On taking into account the discussion of [166], we can say that the 
sum of series (39) will give the solution of our problem with continuous 
derivatives up to the second order, if g(x) and 9, (x) possess the pro- 
perties stated in [166]. If g(x) has continuous derivatives up to the 
third order and satisfies (0) = 9” (0) = p(l) = y” (l) = 0, whilst 
9; (x) has continuous derivatives to the second order and 9g, (0) = 
= ¢, (l) = 0, series (39) can be shown to be twice differentiable with 
respect to x and ¢. It is also possible to consider solutions of the wave 
equation with fewer assumptions regarding the initial data, and we 
shall discuss this in Volume IV. In future applications of Fourier’s 
method, we shall not stipulate the conditions under which the series 
obtained in fact represent solutions of our problems. The general aspects 
of Fourier’s method are dealt with in Volume IV. The present aim 
is to indicate the method of solution and the results obtainable. 
A further point: it follows at once from the arguments of [164] and 
the characteristics method of [166] that the above solutions are 
unique, both for an infinite and a finite string. The question of the 
uniqueness of the solutions of the general wave equation is discussed 
below. 


169, Forced vibrations. We deduced in [163] the equation of the 
forced vibrations of a string acted on by a force F(z, t) per unit length: 


SaaS tft) [f@o=tFr@s|. 46) 


=a4 


Boundary and initial conditions must be associated with this 
equation (taking the case of a string fixed at the ends): 


U|xn9 = 0; Ul. = 0, (47) 


Ou 
U|n0 = P(2)3 Ze |p_9 = P12): (48) 
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These forced vibrations of a general type can be represented as the 
result of adding two vibratory motions; one of these is purely forced 
and due to the action of the force fF’, the string being assumed still 
in the state of rest at the initial instant, whereas the other is the free 
vibration accomplished by the string simply as a result of the initial 
disturbance without the force being present. This amounts analyti- 
cally to replacing uw by two new functions v and w, in accordance with 
the formula: 

u=v+u, 


where v satisfies the conditions: 


a > & 
ar = Cae tls t), (49) 
Vln9 =9; v\|,.,=0, : (50) 
Ov 
v0 = 903 = pe: (51) 


and provides the purely forced vibration, whilst w satisfies the con- 
ditions: 


ew , ew 
Oz Oar?” 
w|.9 = 0, W |,-1 = 9, 
Ow 


W |0 = P (2), 


and gives the free vibration. We may readily verify, on forming the 
sum w= v-+ w, that this provides the solution of our problem, i.e. 
of equations (46), (47), (48). 

The methods of finding the free vibrations w have been considered 
in previous sections, so that weshall deal here only with how to find v. 
As in the case of free vibrations, we seek v as a series: 

v (a, t) = 2? (t)sin ==, (52) 
so that boundary conditions (50) are automatically satisfied, whilst 
the 7’, (¢) are obviously different from the functions that we had in 
[167], since equation (49) is not homogeneous. 

We obtain on substituting series (52) in equation (49): 


ST" sin = = — eee (Z) (+ sin + f (x, t), 


n=! 
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whence, on replacing anz/l by the quantity w, (44) [168]: 


f (2, t) = S[k )+ w2 7, (t)] sin. (53) 


We can expand f(z, t), considered as a function of x, in a Fourier 
series in the interval 0 < 2 <1: 


= Sh (é) sin ’ (54) 


the coefficients f, (t) of this series being dependent on ¢ and given by 
1 


fa (t) =| f (2,#) sin de, (55) 
0 


On comparing expansions (53) and (54) for the same function f(z, t), 
we obtain the series of seen 


Trth+o27,()=fn(t) (n=1,2,...,), (56) 


defining the functions 7, T(t); 

Having thus defined the functions 7’, (t), function (52) now satisfies 
differential equation (49) and boundary conditions (50). In order to 
satisfy also the remaining initial conditions (51), we merely have to 
subject the 7’, (t) to these conditions, i.e. we put 


T,,(0) =0, T%(0) =0, (57) 
since it is then clear that 


On | NAL 


te S7,,(0 )sin “= =0; ere STH(0 0) sin —a ts 


n=1 


The solution of equations (56) and (57) was indicated in [28], whence 
we readily deduce that: 


T,@= a dL frat ) sin w,, (t — t) dt, 


or, on substituting expression (55) for f, (7) 


T ,, (t) ofan 2,7) sin w, (t — Tt) sin mr dz. (58) 


Substitution of this in (52) gives us the expression for v(z, ¢). It is 
easily shown that if f(z, ¢) has continuous derivatives up to the second 
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order and /(0,¢t) = f(l,t) = 0, the sum of series (52) is in fact the 
solution of problem (49)—(51). 

We have so far considered non-homogeneity either in the initial 
conditions (with function w) or in the differential equation (with 
function v). It is natural to consider also non-homogeneous boundary 
conditions. If we assume the equation and the initial conditions homo- 
geneous and again let wu denote the required function, we get the 
following problem: 


au o Fu, = : 3 : = = 
Oi =O" at? eee): w) = or); uw =F |. =0 


We shall discuss this case of non-homogeneous boundary conditions 
in Volume IV. 


170. Concentrated force. We investigate (58) in the case of a concentrated 
force at the single point C (z = c). We shall denote the magnitude of the force 
by oP instead of by P as in [163]. As has been shown [163], this caso can be 
considered as the limit of the case when the force F acts only on a small interval 
(¢c — 6,c + 6), F being zero outside this interval, whilst its total magnitude 


c+6 
{ F(z,t)dz + eP(t) as 6>0. 
c—8é 


We have from the second of equations (4): 


c+ 
) ft. t)de > P(t ay 0: 
c— 


If we note that f(z, t) is zero by hypothesis outside the interval ¢ — 6< 
< z< c++ and use the first mean value theorem [I, 95] with the assumption 
that f(z, ¢) has an invariable sign in 


c—-d<z<c+6, 


we get: 
I c+é c+6 
[7 ce.) sin de = f fie, nsin ™™ a = sin ™™ | 7 (2,1) Ae, 
6 c—d c—é 


where € is a point of (c — 6,¢ + 4). 
In the limit, as 6 — 0: 
l 
f(z, t) sin 
1) 


= dz — P (t) sin a , 
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and the function 7',(t), defined as the limit of the right-hand side of (58) as 
5 — 0, now becomes 

2 in Tome 
lan 


t 

ie (tr) sin w, (t — t) dt, 
0 

whilst the forced vibration is given by the expression: 


t 
~ 2 .. ne : _ Nat 

v (x,t) = > Tan, sin — frm sin @, (¢ ~ Tt) dt- sin ; . (59) 

n= i?) 


T,(t) = 


This formula shows that certain overtones can be sbsent in forced vibrations, 
these being the overtones for which 


NAC 


Maa 


sin 


i.e. which have a node at the point C of application of the force. 
We shall dwell on the case when the impressed force is of a harmonic cse1)- 
latory type and we have to put 


P (t) = Py sin (wt + 9), 
or, if we take the phase gy, = 0 for simplicity: 
P (t)}=P,sinot. 


The expression for T',(t) now gives: 
t 


T,, (t) = 8 sin fe sin wt sin w, (t — t) dt = 
‘ 0 
P t 
‘ NIC 1 
=~ tay sin | {eos [ont — (@_ — ©) t] — cos [wat ~— (@, +) t]} dt = 
— 20 P, nc 2P, nne 


= is (oo) sin i sin opt + Tao i sin wt. 

If the frequency of the impressed force is not coincident with any of the 
proper frequencies w,,, none of the denominators (w3 — w*) vanishes; where as 
if w approaches one of the w,, the corresponding denominator decreases and 
the particular 7',(t) becomes very large compared with the rest, i.e. the pheno- 
menon of resonance takes place. Finally, if w = w,, the above expression for 
T,,(¢) becomes meaningless and has to be replaced by another. 

Substitution of the expression obtained for the 7’,(¢) in (52) gives us: 


sin 
n 
2 P, eal : _ nix , 
v(x, t)= i DB. ot at heat sin 
n=1 n n 
. nse 
co sin 
l NAL 


2P, 
aoe 
egy ee me PA ot — w? eg 
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The first term on the right has the form of the proper vibrations, whilst the 
second has the same frequency as the disturbing force. We shall neglect the first 
term with free vibrations w(x, ?) and only concern ourselves with the second, 
writing it as V(z, t): 


-. NIC 
sin 


2P. ies l . na 


Y A=, 0 4 Oe 8 
V (a, t) = ; sin ot Soh a at sin——, 
n= 


or, on setting a? = w? ?/a? x*: 


sin nt 
i im 
2P,l nee naz 
V (x, t) = a? nt sin ct Pe rr in i (60) 
n=! 
The sum: 
. nrc 
eo sin 
1 atk ANL 
n? — q? L 
n=] 


can be evaluated by the method indicated in [159]. Instead of proceeding along 
these lines, however, we shal] approach the problem in a new way by considering 
the concentrated force directly instead of as the limiting case of a continuously 
distributed force. 

The point C of application of the force divides the string into two parts 
(0, c) and (ec, Z). We consider these two parts individually, denoting the ordinate 
of the first part by u,(z, ¢) and the ordinate of the second by u,(z, t). We get the 
following equations for the two functions u, and w,: 


Ou,  —, Guy, 
ap = or for 0<a<e, (61) 
Gu, =, urn 
7) ed Ox2 for c<xr<l, 61,) 


since there are no external forces inside the intervals (0, c) and (c, 1). Further, 
we have the conditions for the fixed ends: 
Uy lap =O, Us [xus = 9, (62) 


hen the condition for continuity of the string at 7 = c: 


Uy |xmc = Us lee (63) 
and finally, the condition for equilibrium of the forces acting at « = c [163]: 


OU, 
Oa 


__ @ 1 
a wae ae ai acacia” Bel (64) 


x=¢ 
We confine ourselves to the case of a harmonic force 
P (t) = Py sin wt 
ft With our present notation, we have to replace P in equation (7) [163] 
by eP(t), and (0u/dx),, (Ou/dx). by Ou,/Ax, Ou,/Ox. 
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and distinguish in the vibrations produced those of the same frequency w 
We shall look for these vibrations in the form: 


u(@,t) = X (2) sin wt, 


where, however, we must have different expressions for the function X(z) 
in the intervals (0, c) and (c, 1); as a result of this, we put: 


u, = X, (x) sin mt, uz = X_(x) sin wt. (65) 
On substituting in equations (61) and (61,), we have: 


— w* gin wt X, (x) = a®X{ (2) sin wt, 
whence 


@? 
XT (x) + ara (x) = 0, 
and similarly, 
(2 
X4 (2) +> Xs (e) =0. 


We thus obtain, using [27]: 
X, (x) = Cj cos Peto sin -—- 2; X, (x) = 0% cos 4+- 0% sin — a. 
a a a a 
Conditions (62) give us: 
; 5 aol ov. el 
C, = 0, OY cos —— + Cy Bua ae = 0, 


whence it follows that we can put 


- col ol 
0, =C, sin —, Oo= — 0, cos —— 


where C, is an arbitrary constant. On denoting the arbitrary constant C) by 
O, for the sake of symmetry, we get: 


X, (x) =C, sin =, X, (x) = C0, sin 20 — 2) z 


The continuity condition (63) now gives: 


w (il —c) 
a 


. wc. . , 
C, sin — sin wt = O, sin sin wt. 
a 


It only remains to satisfy the last condition (64), from which we obtain 


2) w(l—c) .. 7) oc. Py 
= Guesg OU) pines — —O, cos —sin wt = — —} sin wt. 
a a a a a 


Hence constants C, and C, are determined by the system of equations: 


w (l —c) o(l—c) Fu. 
a a aw 


. we ; we 
0; sin oa O, sin =0; OC, cos a +0, cos 
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whence we obtain by simple working: 


sit ow (l—c) ate wc 
in, —+——> sin — 
Cc = Po ud , C = e. , 
1" aw . Oo 2 aw. wl 
sin — sin — 

a a 


the final solution of the problem being given by expressions (65) in the form: 


( . ao(l—c) 
| ena eee wx 
o sin —-sinwt for 0<2<e, 
aw ; i a 
sin, — 

u(x,t) = (66) 

poe = w (1 — 2) 

—? ____. sin fisee ane ee for c<a<cl. 

aw. al a 

a eas 


The reader may casily verify that solutions (66) and (60) for V(x, ¢) are 
identical, by expanding (66) as a Fourier sine series. 


171. Poisson’s formula. By analogy with an infinite string, we now 
consider the solution of the general wave equation: 


Ou P ( O2u Ou eu } 


oe 4 dat | az + Ree (67) 


in unbounded space with given initial conditions. We start by deducing 
an auxiliary proposition. We shall find it more convenient to write 
the coordinates (x, y, 2) a8 (X1, Xp, Xs). Let w(x, 2, %3) be any contin- 
uous function with continuous derivatives up to the second order 
in a domain D or throughout space. All future arguments will be in 
reference to this domain. We consider the values of the function 
on the surface C, (2, 7, 73) of @ sphere with centre at the point 
(21, %, £3) and radius r. The coordinates of points of the sphere can be 
written as: 


where (a,, aj, @3) are the direction-cosines of radii of the sphere. We 
can write these latter in the form: 


a, = sin 0 cosy; a, = sinO sing; a, = cos, 


where the angle 6 varies from 0 to z and the angle » from 0 to 2z. 
We let d,o denote an elementary area of the unit sphere and d,o 
an elementary area of the sphere of radius r: 


d,o = sin @d0dg; do =r? d,o = 7? sin 6 dé dg. 
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We consider the arithmetic mean of the values of the function w over 
the spherical surface C, (x,, v2, v5), i.e. the integral of w(2,, 2%, 2) over 
the spherical surface divided by the surface-area. The value of the 
integral here obviously depends on the choice of the centre (2,, 2», 23) 
and the radius 7 of the sphere, and the arithmetic mean will be a 
function of the four variables (x,, 7, 73, 7). We can write the arith- 
metic mean either as 


2n x 
1 
0 (Xj, Xo, Ly, 7 n= q-[ fo (1 + ayr; x, + yr; X_ + agr) dyo, (68) 
00 


or as 


v (2, Lo, Xs, r)= 


Je (x, + a,r; , + a7; %3 + agr) d, 


The 


We shall prove that, for any choice of function , the function v 
satisfies the same partial differential equation, viz: 


ee Ay po i), (69) 


where as usual, 


The integration in (68) is carried out over the surface of the unit 
sphere, and we can differentiate with respect to 2; under the integral 
sign. We thus have: 


2n x 


Av =a] | Aw (x; + ar) d,o 
00 


and 


We can transform the last integral to a surface integral over the sphere 
C,, (1, Lp, Ls): 


=r all 2 = = ok do, 


and application of Ostrogradskii’s formula gives us 


& = dhe [soar 0 
Dy 
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where D, is the sphere with centre (x1, 2, %) and radius r. The last 
expression is the product of two functions of r: the fraction 1/4x7? 
and the integral. The derivative with respect to r of the triple integral 
over the sphere D, is equal to the integral of the same integrand over 
the surface C, of this sphere. To see this, we need only say write the 
integral over D, in spherical coordinates. Hence a second differentiation 
with respect to r gives us: 


$= — abe [Joears che [Jima 
Cc, 


D, 


If we substitute the above expressions for the different derivatives 
in equation (69), we see once that the equation is in fact satisfied. 
If r— 0, it immediately follows from (68) that v(2,, 2, v3) tends to 
(21, LZ, %), Whilst it follows from (70) that dv/dr tends to zero, since 
by the mean value theorem, the triple integral in (70) is of the order 7°, 
whilst we have 7? in the denominator. We thus arrive at the following 
theorem: 

THEOREM. For any choice of a function w having continuous deriva- 
tives up to the second order, the function v defined by equation (68) satis- 
fies equation (69) and the initial conditions: 


. Ol _ | 
a (1, Xp, %); He bax se 0. (71) 


We use this theorem to prove that the function 
U (4, Lg, Ly, t) = tv (ay, Ly, Xz, at) (72) 


satisfies the wave equation 


Cu 4 ( du eu Fu 
on = 9 (Sr + Sag + mat | (73) 
and the initial conditions 
Ou 
u Le = 0; “Ot leo == W (Xz, Le, ts). (74) 
We have in fact: 
Ou Ov (2, Xg, Ly, at) 
Rr Ut: Xo- v3, at) + at - Cue 3 ’ 
Cu Ov (Ly, Lg, Ly, at) og O70 (2, Lg, Ly, at) 
aig oe or Gt art 


Au = t Av (2,, Xe, 23, at), 
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where e.g. 30(2,, Xp, Zz, at)/Or is the value of the derivative v(x, 22, 73, 
r)/dr at r = at. On substituting the above expressions in equation 
(73), we obtain equation (69) for v with 7 = at, which is in fact valid 
as shown above. Initial conditions (74) are obtained immediately from 
(71). Inasmuch as (73) is a linear homogeneous equation with constant 
coefficients, we can say that the function u, = du/dt also satisfies the 
equation. We find the initial conditions for this function with ¢ = 0. 
Initial conditions (74) give us at once: 


Uy [1.0 = © (Ly, Lp, 23). 
We have for the derivative du,/d¢ = 0?u/t?, by (73): 


Ou, 
Ot 


’ 
t=0 


Ou Ou Otu 
— gq2 | _ peeflinceste a 
Pa (Ga + ae + ar) 


whence we find on differentiating the first of initial conditions (74) 
with respect to the coordinates: 


Ou, 
ot 


f=0 


Thus the derivative with respect to ¢ of the above solution satis- 
fying initial conditions (74) of wave equation (73) is likewise a solution 
of the wave equation and satisfies the initial conditions: 

du, 


= W (21, Xa, Xz) ; = 0. (74;) 


11120 Ot leo 


If, on returning to the previous coordinate notation, we take some 
function 9, (x, y, 2) for w(x, y, 2) in the first case of initial conditions 
(74), and some other function 9(z, y, 2) for w(x, y, z) in the second case 
of initial conditions (74,), and add the solutions thus found, we arrive 
at a solution of equation (67) satisfying the initial conditions: 


Ou 
—— ._— = Fy vi 
u t= - (x, y; 2) ’ Ot 16 YP; (x, y; 2) ( 5) 

If we write briefly 7',{@(1/)} for the arithmetic mean of the function 
@ over the sphere with centre M(x, y, z) and radius r, by the above 
arguments, we can write the solution of equation (67) satisfying initial 
conditions (75) in the form: — 


u(M, t) = Pe {9 (M)} + 2 [to {9 (W0)}].- (76) 
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This equation is generally known as Poisson’s formula. It can evi- 
dently be written in the form 


2n 2 2x 2 

oy, ¢t 

Uu (x, Yy; @, t) = zz] f FY (a, B, Y) d,o => alé | [9% B, Y) a (76,) 
00 ) 

where do = sin 6 d6 dg and (a, f, y) are the coordinates of a variable 

point on the sphere: 


a=2z-+atsinOcosp, B=y+atsin@sing; yp=2-+atcos@. (77) 


The above arguments show that the function u defined by formula 
(76) in fact satisfies equation (67) and conditions (75) if (zx, y, z) has 
continuous derivatives up to the second order and ¢(2, y, 2) up to the 
third order. The last statement is bound up with the fact that the 
second term in (76) contains a differentiation with respect to f. 

If o(x, y, z) and 9g, (z, y, z) have less satisfactory differential pro- 
perties, as happens, for instance, in problems with concentrated initial 
disturbances, it seems natural to suppose that formula (76,) still gives 
the solution. But in this case, the solution is in fact generalized and 
not classical (see Vol. IV). 

We shall see later that the problem treated can only haveone solution. 

Let us suppose that the initial disturbance is concentrated in a 
bounded volume (v) with surface (c), ic. g(V) and ¢, (VY) are zero 
outside (v), and let the point M be situated outside (v). With t < d/a, 
where d is the shortest distance from M to (c), the sphere (Sq;) is 
situated outside (wv), both the above functions are zero on (S,;), and 
(76) gives w(M, t) = 0, i.e. rest at the point M. At the instant t = dja, 
the surface (S,;) touches (a) and the forward wave-front passes through 
M. Finally, with t > D/a, where D is the greatest distance from M 
to a point of (c), the sphere (S,;) will again be situated outside (v) 
[volume (v) will be entirely inside (9,;)], and (76) again gives u(M, t).= 
= 0. The instant ¢ = D/a corresponds to the passage of the rear wave- 
front through M, after which u(M, t) vanishes at this point instead 
of becoming a constant as in the case of a string (i.e. for a plane wave): 
The forward wave-front at a given instant ¢ consists of the surface 
which separates points already vibrating from points which have not 
yet begun to vibrate. It follows from the above that every point of 
this surface has a shortest distance at from (oc). The surface is readily 
shown to be the envelope of the family of spheres of radius at with 
centres on the surface (a). As we shall see, the constant a is the speed 
of propagation of the wave-front. 
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172, Cylindrical waves. We refer space to Cartesian coordinates and 
assume that functions ¢(z, y, 2) and ¢,(z, y, 2) depend only on z and y, 
ie. they preserve a constant value along any straight line parallel to 
axis OZ. If the point M(x, y, 2) is displaced parallel to OZ, it is clear 
that the right-hand side of (76,) remains unchanged, i.e. the function 
u(x, y, 2, t) is also independent of z, and (76,) gives us the solution of 
the equation: 


Ou Ou Ou 
on = & (ar + ar} (78) 


with the initial conditions: 


a 
= 7 (%,Y) 5 ae 


7 9 1 (9): (79) 


t 


We can consider this solution whilst remaining exclusively on the zy 
plane. For this, we have to transform the integral over a sphere in 
(76,) to an integral over a circle in the zy plane. We take a point 
M(x, y) on the zy plane. The points with coordinates (a, B, y) defined 
in accordance with (77) with z = 0 are variable points of the sphere 
(Sat) with centre M(x, y, 0) and radius at. An elementary surface area 
of this sphere is given by dS,, = a? #d,o. Parts of the sphere situ- 
ated above and below the zy plane project on to this plane as circles 
(Cq:) with centre Mf and radius at. The elementary area of the pro- 
jection dC,; is connected with the elementary surface area of the 
sphere dS; by the formula [62]: 


=o dC a 
dS = cos (n, Z) ’ 

where 7 is the direction of the normal to (Sq), i.e. the radius of the 
sphere, forming an acute angle with the z axis. If N is a variable point 
of the sphere and JN, its projection on the zy plane, it is clear from ele- 
mentary geometry that 


re Ca A yee oe Yat — (a — 2) — (By) 

MN at 

where (a, 8) are the coordinates of a variable point of the circle (Cg). 
On making all these substitutions in the first integral of (76,) and 
noticing that circle (C,4) is obtained both from the upper and the 
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lower parts of sphere (Sq), we get the following transformation for the 
first integral: 


2a x 


4n iJ | #1 (4B, y) do = aa { fo (a, B) dS q, = 


(Sot) 


v1 i B) 
™ Ora va eee ja — (a —a)?—(B—y)? dC. 


On applying the same transformation to the second integral and 
writing the elementary area dC; on the zy plane in the form da d§, 
we finally get the following formula for the function satisfying equation 
(78) and conditions (79): 


x peri 6 Cb eee 
u(x, y,t) = a | J Ya? — (a — x)? — (a — y)? " 


re) 
+ or 


1 ff. y (a, B) da dB ; 
E 2na | ) Vart — (a — 2)? — (By)? | ) 


Let the initial disturbance be confined to a finite domain (B) of the 
xy plane with contour (I), ie. g(x, y) and 9, (x, y) are zero outside 
(B). For instants t < d/a, where d is the shortest distance from M 
to contour (1), the circle (C,,;) has no common points with (B), (2, y) 
and 9, (x, y) are zero throughout (C,,), and (80) gives u(x, y, t) = 0. 
At the instant ¢ = d/a the forward wave-front reaches M. For t > 
> D/a, where D is the greatest distance from Jf to contour (1), domain 
(B) lies wholly inside the circle (C,,;) and the integration in (80) must 
be carried out simply over (B) since g(x,y) and ¢, (x, y) vanish 
outside (B), i.e. 


?, (2, 8) da df 
u(x,y,t) = ia a | | Yar? — (a — 2)* — (B — y)? a 


y (a, B) da dg 
+ “OL | aaa 2na | a= Yart? — (a — x)? — (B — y)? | 


In the present case, the function u(x, y,?) does not vanish after 
passage of the rear wave-front at the instant ¢ = D/a, as in the case 
of three-dimensional space, nor does it become constant as in the 
case of a string. But in view of the presence of a? é? in the denominator 
we can still affirm that u(z, y, t) tends to zero on indefinite increase of t. 

The phenomenon occurring here is known as wave diffusion after 
passage of the rear front. All our arguments have been carried through 
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whilst remaining on the zy plane. In three-dimensional space, equation 
(7%) corresponds to so-called cylindrical waves. 


173. The case of n-dimensional space. The results obtained in [171] can be 
generalized immediately for the case of any number of dimensions. Let us con- 
sider n-dimensional space with coordinates (x,, %,, ..-,%,). The volume of a 
sphere of radius r in such space is given by the formulse [99]: 


oni 
Uy (rT) = sa Sa gf (n even), 
s(ntl) 3 (n-2) 
o,(r) = Sas ee r= (n_ odd), 
On differentiating these expressions with respect to r, we get the surface 
area of the sphere: 


1, 
As (27)? n—-1 : 
Oe) Fae c1 =a)” Se eNED, 
arr) wa) 
ee 
eS alas Cr ee (n odd), 


The direction-cosines a, of radii of the sphere are given in terms of (n — 1) 
angles by the formulae: 


a, = cos 6, 
1, = sin 6, cos 6, 


a, = sin 6, sin 6, cos 6, 


Gn, = sin @, sin 6, ... sin 6,3 COS 6,» 
Gn-, = sin 6, sin 4, ... sin 6,2. cos 
a, = sin 6, sin 6, ... sin @,_. sin y, 
where 
 O0<O<23; O<p< 2a. 
An elementary surface area of the unit sphere becomes 
d,o = sin"~* 6, sin"* 6, ... sin 8, .d0, d6,... d0,_,dy, 
and of a sphere of radius r: 
de@=1""* dye. 
Let w be a function with continuous derivatives up to the second order. 


given in the space #,,. Its arithmetic mean over a sphere of radius r and centre 
at (%, ..-,2%,) 18 given by: = 


LB (ty yy ooo Bp A) 


ies: [eo (a, + a7, %y + ar, sees U_ t+ an?) do 
Gy (1). 
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or 


1 
V (Wy, Lay oy Lp 1) =z@l--fo@+ar Ly + a,f, ...,2, + a,r) dc. 
ui 


We can show, precisely as above, that the function »v satisfies the differential 


equation: 
ov n—1 dv 


ga See. ror 


and the initial conditions: 


v =O(X,-+2,Xn) 3p a =0 
nib ( L ) or a0 
The results obtained can be used to derive definitive formulae for the wave equa- 
tion with any number of independent variables. We shall simply state final 
results for the general case. 
The solution of the wave equation 


OFu Ou Cu Ou 
OE eg? fe et a 
att (es Tiga ook =4 (sh) 
with initial conditions 
Ou 
u =0; — = W(X, 2%, ..-,2 
jie Ot fed ( 1 2 a) 
has the form, with n odd: 
n-3 n-3 
92 Bete: dies 
(G1) +018) = ag ae nae [2 * Pa {o (@)}] (82,) 
a(t?) ? 
and with n even: 
U(X, ...,%,t) = 
n-2 at nd 
22 r) r Qa? is 
“Taw O) jean Ee [* 7, {o (ap}} ar, (82s) 


O(r?) ? 


where 7’, {w(x;)} is the arithmetic mean of the function w(2,, 2%, ...,%,) over 
a sphere of radius g and centre at (2,,%.,...,2,)- A sufficient requirement 
for verifying (82,) and (82,) is that w(2,, 22, ...,%,) should have continuous 
derivatives up to order (n + 1)/2 in the case of odd, and up to (n + 2)/2 
in the case of even n. 


174, Non-homogeneous wave equation. We take the non-homo- 
geneous wave equation: 


+ $e) +h (ey,zt) (83) 


oz 


u 
Ox? Oy? 


Ou ° ( Oru o? 
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in infinite space and look for a solution of it satisfying the zero initial 
conditions: 
_ ou 


t-0.. ’ of lt-o (84) 


Addition of this solution to the solution of the homogeneous equation 
satisfying initial conditions (75) will give us a solution of equation 
(83) satisfying initial conditions (75). 

In order to solve the above problem, we bring in the solution of the 
homogeneous equation 


aw Ow Ow Ow 
ea a (ar Tay ar) (85) 
satisfying the initial conditions 
wl =a | =f (ey27) (86) 
t=r ? Ot tar , >} , 


t = t being taken as the initial instant instead of ¢ = 0, where 1 is a 
parameter. The function w is given by Poisson’s formula, except that 
t has to be replaced here by (f — t), on account of our new initial 
instant. We thus have: 


w (%,Y, 2,8; tT) = 


an 2 
see “=f [ f[z+a,a(t—2), y + a,a (t — 7), z+ aga (t — tr), t] d,o, 
0 0 


(87) 
where 
a, = sin§ cosy; a, = sin@sing; az = cos8. (88) 


We notice that w depends on the parameter + as well as on the 
ordinary independent variables (z, y, z, t). We now define a function 
u(x, y, 2,t) by the formula: 


t : 
u(x, y,z,t) = \ w(x, y, 2, t; t) dr (89) 
' 0 


and show that it satisfies non-homogeneous equation (83) and zero 
initial conditions (84). We have: 


t 
Ou —s (Ow (z, y, 2, t; T) ; : 
ad =e ae + w (x,y, 2,057)| (90) 
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The term outside the integral is zero by the first of conditions (86). 


A second differentiation with respect to ¢ gives us: 


t 
Ou ( Pw (a, y, z, t; T) Ow (x, Y, 2, t3 T) 
ott =| at? de ot rf’ 


the term outside the integral being in this case equal to /(z, y, 2, t) 
by the second of conditions (86), i.e. 


t 
Ou O*w (x, y, 2, t3 T) 
Ot = [PERE art f(ay,20). 


0 


Differentiation of expression (89) with respect to the coordinates 
simply requires differentiation of the integrand: 


t 
Au = { Aw (x, y, 2, t;t) dt. 
a 


It follows at once from the last two expressions and equation (85) 
that u satisfies equation (83). Initial conditions (84) follow immedia- 
tely from (89) and (90) on taking account of the fact that the term 
outside the integral in (90) is zero as shown above. Expression (89) 
thus gives the solution of equation (83) with initial conditions (84). 
On substituting for w(x, y, 2z,¢; 7) in (89) in accordance with (87), 
we get: 

t 


an 
U (X,Y, 2, ae (—2){ [fle + aa —2), y + a,a(t — t), 
00 


% 


z + aga (f — T), t]d,o] dr. 


This expression for u can be written in a new form. Instead of t, we 
introduce a new variable of integration: r = a(t — t). On carrying out 
the change of variables, we get: - 


u(x, y, 2,t) = 


at2a x 


=sarl ffi (z+ ay, y + a,r, z + agr, t—=) r? sin 6 dr dé dg, 


000 
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or, on multiplying and dividing by r: 


u(x, Y, 2,t) = 
at 2n ee =} 
=aar| | f +++ rsin 6 dr d6 dg. 


On taking account of expressions (88) for the a, and recalling the 
expression for an elementary volume in spherical coordinates, we see 
that the three quadratures in the above formula are equivalent to the 
triple integral over the sphere D,; with centre (z, y, 2) and radius af. 
On bringing in the variable point 

E=etar, n=ytar, C= 2+ agr, 
and noting that ar + a2 + a? = 1, we get: 
r= \(F—a2)? + (y—y)? + (0 —2)?, 


and the expression for w finally takes the form: 


ees) n, 0, t 


u (x, y; 2, t) -3) dv, (91) 


re: 


where the inequality r < at characterizes the sphere D,; mentioned 
above. The characteristic feature of the integrand in the last expression 
is that the function {runs from the instant t — (r/a) which precedes the 
instant ¢ for which w is evaluated. The difference 7/a between the 
instants gives the time required for passage from the point (§, 7, ¢) 
to the point (z, y, z) with velocity a. Expression (91) is generally known 
as the retarded potential. It should also be noted that the basic formula 
(89) has a simple physical meaning: it shows that the solution of non- 
homogeneous equation (83) with initial conditions (84) is the sum of 
the impulses w(x, y, z,t; r)dz derived from the presence of the term 
f(x, y,z,t) and defined by equations (85) and (86). 

We now consider the non-homogeneous wave equation for cylindri- 
cal waves: 


a a(S 4 BH) fast oo 


with zero initial conditions. Precisely the same method as above can 
be used to obtain the solution in the form: 


t 
u(x, y,t) = jw, y, t; t) dr, 
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where w(z, y, 2, t; ) satisfies the homogeneous equation 


Ow Ow Ow 
oF (or 7 Oy? a 
and the initial conditions 
Ow 
wl, ee oe “Ot peed Prd) 


We finally get, on as: (80) into account: 


vion—=aal| f [yqhtteagdeavjer (om 
0 “exati—t) 
[ee = (E— 2) + (9 —y)"]. 


It may be noted that we have integration with respect to time 
in this last formula, which was not the case with (91), where depend- 
ence on time reduced simply to the dependence on time of the 
radius of the sphere over which integration was carried out and the 
dependence on time of the function f(z, y, z,t). In the linear case: 


BF =O gee thet (94) 


the solution obviously becomes: 


t x+a (f—r) 
u(x,t) = 5-[] J f(g, 2) dé] dr. (95) 


Q x-—a(f—rt) 


175. Point sources. We may suppose that the term f(z, y,z,/) in 
equation (83) differs from zero only in a small sphere with centre at 
the coordinate origin. On letting the radius of the sphere tend to zero 
and the intensity of the external force increase indefinitely, we obtain 
in the limit the (so-called generalized) solution of the wave equation 
with the presence of a point source, which starts to act at the instant 


t = 0 and which can have any law of action in relationship to time. 
We take 


| {[(z,y,2,t)=0 for Var+yt2pe (96) 
and 
SS S flay, z,t)dady dz = 47 (t), (97) 


where C, is a sphere with centre at the origin and radius ¢. We return 


to equation (91), where we shall assume at > Va® 4 y* + 27. By (96), 
it is sufficient to carry out the integration over the sphere C,. As 
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e—» 0, r becomes equal in the limit to the distance from point (2, y, z) 
to the origin, i.e. r= /x? + y? + 22, and we obtain on taking (97) into 


account: 


u(x, y,2,t) = —w(¢—2] . (98) 


a 
(r= |e py se). 


Moreover, we must take u(z, y, 2, t) = 0 for 7 > at, since the domain 
of integration in (91) for 7 > at does not include the sphere C for 
sufficiently small ¢. It may be noted that function (98) satisfies the 
homogeneous wave equation and has a singularity at the coordinate 
origin for any choice of twice continuously differentiable function w(t). 

In the case of equation (92), we proceed exactly as above and take 


f(x,y,t)=0 for /2®?+y*>e, 
and 
SS f(x,y, t) da dy = 2na(t), 
ve 


where y, is a circle of radius ¢ with centre at the origin. On returning 
to equation (93) and passing to the limit, we get the solution for a 
point source in the case of cylindrical waves as: 


@ 


t— & 


] 
u(x,y,t) = ra aS dr (at > 0), (99) 


u(x,y,t)=0 for at<o 
(0 = VF F¥. 


The difference between (98) and (99) is similar to the difference 
pointed out in the previous section. Formula (98) shows that the in- 
fluence of a point source at the instant ¢ at the point (z, y, z) depends 
only on the intensity of the source at the instant t—(r/a). In the case of 
(99), this influence is determined by the action of the point source for 
the interval of time from ¢ = 0 to t = o/a. 

In the linear case (94), after as usual putting 


+e 
Sfla,t)dz=a(t) and f(x,t)=0 for |x|>e 
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we obtain on passing to the limit in (95): 
{xi 

a 


u (x, t) = J ol(ede tor |x| < at, 
(100) 


u(z,t)=0 for |x|> at. 


176. The transverse vibrations of a membrane. We have so far considered 
the wave equations in a plane and in space in the absence of a boundary, and 
have thus only had the initial conditions in addition to the differential equation. 
Boundary value problems involving the wave equation either in a plane or in 
space are much more difficult than in the linear case. We shall consider the 
two particular cases of such problems in a plane which arise when the boundary 
is a rectangle or a circle. The wave equation in a plane will be interpreted physi- 
cally as the equation of the transverse vibrations of a membrane. 

We understand by membrane a very thin sheet which, like a string, does 
work only by extension and not by bending. If the membrane is under the action 
of a uniform tension 7", and lies in the (x, y) plane at equilibrium, and if we confine 
ourselves to the case when motion occurs parallel to axis OZ, the displacement 
u of a point (x, y) of the membrane becomes a function of x, y and t, satisfying 
a differential equation analogous to that for a string, i.e. 


O2u 


2. 
oe at (Sr +aF) +1 (2 y.0), (101) 


2 |. 
Q 
@ is the surface density of the membrane, and of is the external force or loading. 
We shall not dwell here on the derivation of equation (101). 
Apart from differential equation (101), we also have to take into account 
the boundary conditions which must be satisfied by the function u on the bound- 


ary of the membrane (C). We shall only discuss the case when the contour (C) 
is rigidly fixed, i.e. 


where 


a=0 on (C). (102) 


Finally, we have to specify the initial conditions, i.e. the displacement and 
velocity of every point of the membrane at the initial instant: 


Ou 
U ee (2, y), Oo {<0 Pe (2, y). (103) 


177. Rectangular membrane. We consider the free vibrations of a rectangular 
membrane, the contour of which consists of the rectangle with sides 


a=0,2=l1,y=0, y=m (104) 


in the (x, y) plane. We shall assume that external forces are absent, i.e. f = 0. 
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Here we have to find the solution of the equation 


Oru . ( O2u Ou } 


oe 9 “Oy? , 


Ox? + Oy? J’ 
satisfying conditions (102) and (103). 
On again applying the standing wave (Fourier’s) method, we seek a partic- 
ular solution of equation (105) in the form: 


(105) 


(acos wt + Bsin wt) U (x,y), (106) 
which gives us 
eU  eU : 
— wy? i gt {a fh. 
w? (a cos wt + B sin wt) U (x, y) =a (oat + ar) (a cos wi + £ sin wt), 

whence, on setting 

w? 

ae k, (107) 


we obtain the equation for U as: 


e2U | #U 
Oa?” +- “Oy? + ktU =0. 


We seek in turn a particular solution of this last equation in the form 
U (a, y) = X (a) ¥ (y), (108) 
which gives us: 
X" (a) ¥ (y) + X (@) ¥” (y) + k* X (a) ¥ (y) =0, 


X*(z) PU) ThY y) gs, 


X (x) ¥ (y) 


or 


where 4? is an as yet undefined constant. 
We thus have the two equations: 


X" (2) +X (2) =0; ¥"(y) + HY (y) =0, (109) 
where 
pe kh*— 42, pt 22 = k?. 
. Equations (109) give us the general forms of the functions X(x) and Y(y): 
X (x) = C,sinda+C,cosdxz; Y(y) =Cysinyux +C, cos pz. 


The condition 
ued on (C) 


gives us 
U (@,y)=0 on (Q), 


whilst this last condition in turn splits up into the following conditions: 


X(0)=0; X())=0; Y(0)=0; Y¥(m)=0, 
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from which it is obvious that C, = C, = 0; also, if we neglect the non-zero 
constant factors C, and C;, we now have: 
X (x)=sindx, Y(y) =sinpy, (110) 
with, however, 
sindl=0, sinum=0O. (111) 
It follows from equations (111) that 4 and uw have the infinite set of values 


HOD Mage tid Nagy aa UO Ses Bar oS ge fuss Ag = > My = (112) 


On arbitrarily selecting a A and a uw from sequence (112), we get for the 
corresponding value of the constant k?: 


m2 


a rt? 
bet atmo (+S), 


and find from (107) the corresponding frequency w for this value of k?: 


Pe gat tS peal Oe 113 
Wo,1 = AKo, 1 = an 2 the ° ( ) 

We substitute 4, for A and w, for w in expression (106) and write the cor- 
responding a and £ asa, ,, 8, and hence obtain an infinite set of solutions of 
equation (105) satisfying boundary condition (102) in the form: 


2 . One . THY 
(Qg,_ COS Wy t+ 8, sinw, ,t) sin > sin 


i.e. the infinite set of proper (free) harmonic vibrations of a membrane corres- 
ponding to the free vibrations of a string. 

The constants a, 8 are determined from the initial conditions. Substitution 
of ¢ = 0 in the expressions: 


eo 
: . One , try 
u= > (a,,,cosm, ,t+ 8, ,sinw, ,t) sin 7 sin 
o,t=1 
uN . . ong , try 
a Og, _ (By, _ COS Wy, ,t —- Ug,, SiN wy, t) sin 7S P 
o,t= 


gives us on the basis of (103): 


=3 _~ _ One . try 
U tao = Fi (BY) = - Gg,,8in——-— sin——, 


o,t= 


Ou Ne . Ong , TRY 
Ot = 9%, (t, y) = = Boe o,¢ Sin 7 Sin . 
mh a,t=1 
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These expressions are in fact the double Fourier expansions of the functions 
gy, and ¢,, and it may readily be seen that the coefficients a and £8 are given by 


im 


_ 4 . on& , ta 
e,2= For | |e (é, ¢) sin —— sin = d&dy, 
shy (114) 
4 iim £ 
- ON . tH 
oe, Bae = Tm [ Pe (é, n) sin ] sin =i dé dn 7 
00 


which provides the solution of our problem. 

The case of a membrane differs from that of a string inasmuch as, for the 
latter, each proper frequency corresponds to a particular form of the string, 
which is simply split up by nodes into several different parts. It is possible with 
a membrane that the same frequency corresponds to several different shapes 
with different positions of the nodal lines, i.e. the lines on which the amplitude 
of vibration becomes zero. This can be studied most simply by considering a 


square membrane: 
i=m=r. 


The frequency w, , is defined in this case by 


gs = — a 4 1? = aVot + 2, (115) 


where a = ax/r is a factor depending neither on a nor rt. 
On setting o = rt = 1, we get the fundamental tone u,, of the membrane 
with frequency o,, = ay2: 


< . ae. 
uy, = N, sin (1, ¢+ 1) sin sin “2. 


Here, there are no nodal lines whatever within the membrane. 
On next putting 


o=1, t=2 or o=2 tl, 
we get two further tones of the same frequency 


. Wy, = W,, =a V5, 
given by: - 


in . mm , 2@ny 
Uy = N12 9iN (My t + Y,,) Bin ra aes 


. . 2nz 
Us, = No, Sin (Mg, £ + Yq,) sin 


The nodal lines of these elementary vibrations are respectively 


r r 
Y= a or aaa A 
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But in addition to vibrations u,, and %,), an infinite set of further vibrations 
of the same frequency exists, obtained from linear combinations of u,, and t.,. 
On writing 9%, = $2, = 0 for simplicity, we get a vibration of the form 


; . me . In . Qrx . 2 
sin wt [. sin rs sin + N, sin “ae sin *¥], 


where @ — 014.0, N, = Ny, and N, = Ny. 
With N, = N,, the nodal lines are defined by the equation 


0 = sin gin 2 Cae ect si = sin Y= asin sin (cos = + cos 7H), 


giving us the nodal line 


ety=r. 


With N, = —N,, we find by precisely the same method the nodal line 
a—y=0. 


N,=0 N= 0 No= Ny No=-N, 


ek VE 


Fie. 134 


These elementary cases are illustrated in Fig. 184. We get more compli- 
cated nodal lines for the same frequency when N, # + N, and N,,N, #0. 
These all have equations of the form 


NL ba 
N, cos —— +N, cos Ha 


On now setting 


we obtain the unique tone of frequency 
W, = a V8, 
the nodal lines of which are (Fig. 135): 


The next case: 


o=1, t=3, o=3, t=1 


again leads to an infinite set of vibrations of the same frequency @,, = 03, = 
= ayl0. Figure 136 illustrates their nodal lines in elementary cases analogous 
to those with frequency w,, = @,, = a V5. All these figures are in fact the well 
known Chladni’s figures of acoustics. 
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The forced vibrations of a membrane are investigated in exactly the same way 


as the forced vibrations of a string, except that the external force f(z, y, t) 
is expanded in a double instead of a simple Fourier series. 


N,=0 No=0 No=—-N; N,=N, 


w= «V8 w= « VIO 


Fie. 135 Fie. 136 


178. Circular membranes. The case of a circular membrane gives us an 
example of the expansion of a given function in Bessel functions; it is important 
inasmuch as similar expansions are encountered in other notable problems of 
mathematical physics. 

We investigate the free (proper) vibrations of a circular membrane with 
contour of radius 7 and centre at the coordinate origin. We assume as a pre- 
liminary that there is no displacement on the contour. On introducing polar 
coordinates (r, 6) instead of rectangular coordinates (x, y), we have now 


U \rmt = 9. 


As in the rectangular case, we seek particular solutions of equation (105) 
in the form: 
(a cos wt + B sin wt) U, 


where the function U is now assumed given in terms of (r, 6) instead of (x, y) 
We obtain the same differential equation for U: 


aU 


aor tae = - ES ACh, (116) 


except that it has to be transformed to the new variables (r, 6). This is done 
simply by expressing Laplace’s operator 


eU | &U 


ame id “Ox? oe Oy? 


(117) 


in polar coordinates. We know that the operator for three variables 


eu eU eU 


0U= “eat Oye TG 


is given in terms of cylindrical coordinates by [119]: 


0 - Flee (eae) +o ae tee | 
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We express (117) in polar coordinates by taking U as independent of z. We 
shall in future denote the length of the radius vector as r instead of 9, and the 
polar angle by @ instead of 9: 

aU eU 8U 1 0U 1 @#U 


Oa? Oy? ss Or? r Or Tr? 062 ° 


Equation (116) becomes: 


eU 1 aU oa eu 
Ort Or 1 oF Oe 


We seek its particular solution as the product: 
U (r, 0) = T (8) R(r) 


+ k?U = 0. 


which gives: 


T (0)| R° (r) + =. R'(r) + #R | Bu oe 1" (8) R(r) =0, 


or 


T (6) _ = 72 R° (r) + 7rR(r) + kr? (r) _ 3 
T (6) R(r) = 
and so finally: 
T” (0) +- 42 T (6) =0, (118) 
R’ (r)-—R eu (1 - 4) R(r)=0. (119) 


The general solution of equation (118) is of the form 
T (0) =C cos A + Dsin As, 


and since the sense of the actual problem implies that U must be a single- 
valued periodic function of @ of period 22, we can say the same of the function 
7T(6), which in turn implies that 4 must be an integer. If we confine ourselves 
to positive 4, we have to take 4=0,1,2,...,”,..., the corresponding 
expressions for 7(8) and R(r) being denoted by 


T (8). 0 (8); Ve) eso TD Oy asad BO) Rios Behe iy By ese: 
We thus obtain an infinity of solutions of (105) of the form 

(a cos wi + Bsin wt) (C cosn6+ Dsinné) R,(r) (w= ak). (120) 
The function F,,(r) satisfies equation (119) if we replace the 4 there by : 


a 1 - 2 
Rn (r) ++ Rn (7) + (i _=) R,(r) =9. (121) 
As we saw in [49], the general solution of this equation is 


Ry (r) = Cy (kr) + C,Ky (kr), (122) 


where J,,(x) is the Bessel function and K;,(x) is the second solution of Bessel’s 
equation which tends to infinity at z = 0; since the nature of the problem implies 
that the required solutions remain bounded at all points of the membrane, 
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the origin r = 0 included, the term in K,,(kr) must be absent in the above 
expression for R,,(r), i.e. C, = 0. We can take C, = 1 without loss of generality, 
i.e. we put 


R, (r) = J, (kr), (123) 
in which case the boundary condition 
uU |r = 0 


gives 
J, (kl) = 0. (124) 


On writing kl = pu, we have the transcendental equation for p: 

Jn (u) =0, (125) 
which, as shown in the theory of Bessel functions, has the infinite set of positive 
roots 

HO), 2, WO, ..., pO, ..., (126) 
corresponding to the values 
up 
ki), k@), BO 803 k(n) a (127) 
of the parameter k and, by (107), to the values 


Om, n= Ok) (nex 0, 1, 2,..., mal. 2...) (128) 


of the frequency w. The first nine roots of the first six Bessel functions are 
given in the attached table: 


2.404 3.832 5.135 6.379 7.586 8.780 
5.520 7.016 8.417 9.760 11.064 12.339 
8.654 10.173 11.620 {| 13.017 14.373 15.700 
11.792 13.323 14.796 16.224 17.616 18.982 
14.93] 16.470 17.960 | 19.410 20.827 22.220 
18.076 19.616 | 21.117 22.583 24.018 25.431 
21.212 22.760 | 24.270 25.749 27.200 28.628 
24.353 25.903 | 27.421 28.909 30.371 31.813 


27.494 29.047 30.571 32.050 33.612 34.983 


OONISMS HP ww H 


Subsequent roots may be evaluated from the approximate formula 


1 4n? — 1 
ku zr (2n — 1+ 4m) ain — 1 am)’ (129) 


the accuracy of which, for a given n, increases with m. We cannot enter here 
into the derivation of formula (129). 
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It follows from expression (120) that the particular solutions obtained by 
us can be written in the form: 
(aD , COS mnt + al? ,, SIN Om, n t) cos n0- J, (kr) + 
+ (BD COS Om, nt + B® SiN Om, 7 t)sinn6-T_(k™r) — (130) 
(m, n=1, 2,...). 


We also notice that equation (118) with 4 = 0 has two solutions: a constant 
and 6. The second solution is unsuitable since it is not periodic. Expression (120) 
gives in the first case the solution: 


a) @) gi ( 
(a 9 C08 Om, 9 + a2 | sin Om,ot) Jo (ko) r). 


This solution also has the form (130) (with n = 0), the only difference being 
that with n = 0 the second term in (130) vanishes due to the presence of the 


factor sin n6. 
It only remains for us now to satisfy the initial conditions: 


3 
Wo = (Ns Br] = (78). (131) 


To this end, on bearing in mind the particular solutions arrived at, we seek 
u.as the double series: 


co 
u(r, 6,t)= > (a, COS Om, nt + a2 sin Om, nt) cos nd + J, (kr) + 
n=o 
m=1 


+> (BY) , COS Om, nt + BY , 8M Om, nt) sin nO - J, (ki) 7). 
n=0 
m= 


wo 


On evaluating 0u/dt: 


(2) —aWd) = si . (1) 
Om,n (a® , COS Om, yt — AD , SIN Wm, yt) COS NO + Ty (kr) + 


oo 
+ Bs Om, n (Bx 1 €08 Orn, nt — BD , SiN Om, py t) sin n6- J, (k™ r), 
n=0 
m=1 


and setting ¢ = 0 in these expressions, we arrive by (131) at the point of having 
to expand the given functions 9,(r, 9) and 9,(7, 8) as double series of the forms: 


9, (7,0) = > (a@ , cos nd + BY sin n8) + Jn (k™ 1), 
n=9 


m=. 


Bi (132) 
2 (7,0) == SS Wm, pn (a , cos 20 + BO, sin n) «Ty (kr). 
n=0 


m=z) 
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Expansion of 9,(7, @) as & periodic function of § in an ordinary Fourier series 
gives us 
(1) 


Y ~ : 
G1 (7, 0) = 3 + > (PP cos nd + yf? sin nd), 
n=!1 


where 


7 % 
Pv = = fo (r, 8) cos n6.d6 ; yp) = maz (r, 8) sin n6 dé (n=0, 1,2, ...). (133) 
—% 


On comparing this expansion with the first of expressions (132), we readily 
obtain: 


= 2S op (KD): = S apne: | 
m=1 m=1 | (134) 


Oo 


vip = > AB Tn (bi 7). 


m=) 


Coefficients g and y( obviously depend on 7, as indicated by their expres- 
sions (133). We thus arrive at the problem of expanding a given function of 
rin a series in J,(k“r) with fixed n. On obtaining these expansions, we can 
determine the coefficients a and £, and the problem is solved. 

Thus, let it be required to expand a given funetion f(r) as 


f(r) = > AmJ _(k@r). (135) 
m=1 


We assume that this expansion is possible and that it can be integrated 
term by term, so that we only have to show how to find the coefficients A,,. 
To this end, we prove that the functions 


Ty (Wr), Ty (kr), 0.05 Tn (WT), --- 


possess the property of generalized orthogonality, i.e. 


u 
SIn (KO r) IT, (KO r)rdr=0 for ot. (136) 
0 


In fact, if we substitute kK" then k)” for k?, and similarly J,(k r) then 
In(k™ r) for R,(r) in equation (121), we get: 


IT, (kr) 1 Ady (kr) nt 


aT, (Mr) 1 AT (Kr) n? 
Ge tp ae + (He — Fe] Ju (te) =. 
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On multiplying the first equation by rJ,,(k r) and the second equation by 
rJ,(k r), subtracting, then integrating from 0 to J, we get: 


H 
(xen? _ kin?) |v (km r) J (km r) rdr= 


f 


d2 J, (k™ a2 J, (km 
=) iy: r) J (kr) 2 GIy (RPT) Ty (eo n| rdr-+ 


dr? 


Tp (™ 
Te (kim r) Sas aa) 


# f = (x r) 


+ Jn (A n| dr 


e 
We have by integrating by parts: 


if d? J, (kr) dJ , (kr) 


J n (kim r)rdr= — a rd», (km r) — 


dr2 
dT, (k™ r) d [Jn kr)] dJ (k (nr) 
TE an ET adele) — 
ad, (km a]. (km dJ, em 
of ee aes abet ") Jn (kr) drs 


and similarly: 


f d? J, (k™ r) dT, (k™ 1) 


ast Jy (kr) rdr = — I (k™ r) — 


“if Gn (Hr) An (Pr) ae n (kr) 
T— — 


a ap ae J (RO r) dr. 


We easily deduce from the above that 


l 
(kem® im?) 5 Tn (KO 7) Ty (kr) rar = 


dJ , (ki) J, (kin r-l 
=f peieae Jn (ke 7) — eilledd Jn (em n| 
r=0 


We have by definition of Kk”, i”): 
Tn (KL) = J, (KML) = 0, 


whence it follows that the right-hand side of the equation written vanishes 
for r = l. In view of the presence of the factor r and the finiteness of J,,(z) and 
J,,(x) for x = 0, we can say that the right-hand side also vanishes at the lower 
limit r = 0; but now it follows from the fact that kM <4 k®™ for o # r that 


t 
$ Tq (br) Ty (kD 1) r dr = 0 
0 


which is what we wished to prove. 
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Having proved (136), the determination of the coefficients A,, in expansion 
(135) presents no difficulty: we multiply both sides of equation (135) by 
Tn (kK r), integrate from 0 to I with respect to r, use formula (136), and find 
directly that: 


Chan 


t 
fr) In (ep r) rdr= 4p§ J2 (Rum r) rdr. 


Hence we can say that, if expansion (135) exists and is integrable term by 
term, the coefficients A,, are given by: 


t 
f(r) J _,(k@r)rdr 
am 
Am = i 
$ Jai (kr) r dr 
0 


Expressions (133) and (134) now give us the following formulae for the 
coefficients a) and BO): 


GY To (KO) r) r dr 


Ct. 


1 0 1 n if 
a, =a — ; $ dof p, (1,8) Jo (kr) rdr 
§ T2(k@r)rdr 2a S T2(kK ry rar ~* ° 
0 0 
1 x 1 
aw = i § dof g(r, 8) cos 67, (kr) r dr 
x f Ji (kr) rdr —* ° 
0 
l m l 
BY = § do fy (r, 6) sin n6J, (kr) r dr. 


af JR(kK@r)rdr ~* © 
0 


The same arguments can be used for determining the coefficients a®), Be); 
it is only necessary to replace ¢, by 7, in the above formulae and divide the 
corresponding expressions by @ m, n- 

As in the case of a rectangular membrane, the general motion of a circular 
membrane consists of the addition of an infinite set of proper harmonic vibra- 
tions, it being possible for the same frequency to correspond to an infinity 
of different dispositions of the nodal lines. Several dispositions of the nodal 
lines are illustrated in Fig. 137, along with the corresponding frequencies, the 
fundamental frequency being taken as unity; the radii of the circular nodal 
lines are also given, as fractions of the radius of the membrane. 

When we apply Fourier’s method for the case of any contour, we can only 
separate out the factor depending on t in (106), which leads to the equation: 


eu , &U 


atone = 0, (137) 
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and we have to find the values of the parameter & for which the equation written 
has non-zero solutions which also satisfy the boundary condition (102). We 
succeeded in doing this in the above examples with the aid of further expansion 
of the variables. This method cannot be used in the general case, and we have 
to consider equation (137) directly. Of course the problem does not have an 
explicit solution. The theoretical solution and some relevant qualitative results 
are given in Volume IV. The boundary value problem for the wave equation in 
threedimensional space in the case of a rectangular parallelepiped is solved pre- 
cisely as in [177], except that we arrive 

at Fourier series in three variables x, y, z 


The case of a sphere again leads to Bessel 
functions. We shall discuss this in Vol- 
ume III in connection with a more de- 


tailed treatment of the theory of Bessel 1.000 1504 2136 
functions. ; 


A detailed study of the convergence 
of the Fourier series obtained in the 
solution of boundary value problems for 
the wave equation in the case of several A 


spatial variables is given in Volume IV. 2.098 2.918 


179. The uniqueness theorem. We 
now prove the uniqueness of the 


solution of the wave equation both 3.156 3.501 
in the case of unbounded space with Fie. 137 
given initial conditions, and with 
the further imposition of boundary 
conditions. For simplicity of writing we shall take the velocity a = 1, 
which is permissible on replacing the ¢ in the wave equation by at. 
We take the case of three independent variables for the sake of defi- 
niteness, i.e. the wave equation 

Ou Ou Ou 

a tr tae (138) 
and we start by considering the problem with initial conditions only, 
given throughout the (z, y) plane: 


Ou 
U|;=0 = P(%, Y)3 “OF ices (x, Y). (139) 
The solution of this problem has already been described [172], and the 
method used could itself serve for proving uniqueness. Here we shall 
give a different proof, which is also applicable to problems with 
boundary conditions. If equation (138) with initial conditions (139) has 
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two solutions, wu, and u,, their difference (uw, — u,) must satisfy (138) 
and the homogeneous initial conditions: 


Ou 


it leo = °° (140) 


U |1-0 = 05 
We now have to show that ~ must be identically zero for any (z, y) 
and for any ¢ > 0. We consider a three-dimensional space (z, y, t) 
and take a point N(2,, Yo, £9) of the space such that t, > 0. From this 
point as vertex, we draw the conical surface 


(2% —~ 2%)? + (y — Yo)* ~ (tf — by)? = 0 (141) 


to its intersection with the plane t = 0. We also draw the planet = 4, 
where 0 < t, < ty, and let D be the three-dimensional domain bounded 
by the lateral surface I’ of our cone and the pieces of the planes ¢ = 0 
and t = t, lying inside the cone (D is a section of a cone). We can easily 
verify the following elementary identity: 


S(S-S-S)- £8) Q+@)- 
22 (EE) bE S} wn 


We integrate both sides over the domain D. The integral of the left- 
hand side must vanish since uw is a solution of (138). We can use 
Ostrogradskii’s formula to transform the integral of the right-hand side 
to an integral over the surface of D: 


[PCy + (ZY + (22 Joos tn, 6) — 


Ou Ou Ou Ou 
ee “ar Ge 008 (n, x) — 2 By cos (7, y)} ds. (143) 


oy 


The function u and all its first order partial derivatives are zero by (140) 
on the lower base of the section of cone D and integral (143) vanishes 
over the lower base. We have on the upper base oa: 


cos (n, x) = cos(n, y) = 0 and cos(n, t) = 1, 


On the lateral surface of the cone J‘ the direction-cosines of the normals 
satisfy the relationship: 


cos? (n, t) — cos? (n, x) — cos? (n, y) = 0, 
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and we can rewrite integral (143) over I’ in the form: 
_ i Ow Ou 2 
= JJ aostmty (ae 08 (% 8) — Bp 08 (n, 2)] + 


+ E cos (n, t) — oe cos (n, yt ds, 
so that we finally get 


s+ M+ + Nae 


We have cos (n, f) > 0 and consequently J > 0 on the surface I’, 


so that i (Sy + (Sy + Sy ]ae=o, 


from which it follows that at all points inside the total cone with 
vertex N(Xo, Yo, f) the first order partial derivatives of u vanish, with 
the result that wu is constant. It is zero on the bases of the cone by (140), 
and it is therefore also zero at the point NV. This proof of the uniqueness 
theorem can readily be extended to the case of a boundary problem 
with equation (138). Let the solution of (138) be sought in a domain B 
of the (x, y) plane with given initial and boundary value conditions, 
the boundary conditions being in reference to a contour | of domain 
B. We construct a cylinder with base Band generators parallel to thet 
axis. Every point of this cylinder corresponds to a definite point of 
domain B and a definite instant ¢. We suppose that we have the zero 
initial data (140) in B and that on the contour J of B we have the 
homogeneous boundary condition: 


We show that the function w is zero at all points of our cylinder. 
We take one such point NV and draw the cone (141) through it. Let D 
be the solid bounded by the lateral surface of this cone, by our cylinder 
and by the planes ¢ = 0 and ¢ = ¢,. We again integrate both sides of 
identity (142) over this domain. All the arguments remain the same 
except for the appearance of the integral over the lateral surface of 
the cylinder on the right-hand side. If this integral can be shown to 
vanish, the above proof of the uniqueness theorem can be retained 
complete. The integrand in this integral coincides with the integrand 
of (143). But we have cos (n, t) = 0, and furthermore, du/d¢ = 0, on 
the lateral surface of the cylinder. The last equation follows at once 
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from the fact that points of the lateral surface of the cylinder consist 
of points of the contour / at different instants ¢, whilst we have the 
homogeneous boundary condition (144) on the contour / for any ¢. 
The integrand of (143) thus vanishes at all points of the lateral surface 
of the cylinder, and the above proof of the uniqueness theorem is fully 
preserved for the boundary value problem. During the course of the 
proof, we integrated the right-hand side of expression (142) over the 
domain D and applied Ostrogradskii’s formula. These operations are 
entirely justifiable if we assume that the function w has continuous 
derivatives up to the second order, which remain bounded inside the 
domain D. , 

We mentioned above that the investigation of problems of practical 
interest forces us to bring in so-called generalized solutions. We shall 
show in Volume IV that the uniqueness theorem is also valid for 
this wider class of generalized solutions. 


180. Applications of Fourier integrals. We take the wave equation in the 
linear case: 
07% 2 ou 


or = oe ue) 
for the semi-infinite domain x > 0, with the initial conditions 
Ou 
Ulo=7() =| =z)  (@>0) (146) 
t=0 
and the boundary condition 
U |xmo = 0. (147) 


This problem may easily be solved by the method indicated in [166]. In 
fact, it is sufficient to make an odd continuation of functions g(x) and 9,(2), 
assigned in the interval (0, -++ co), into the interval (— oo, +- co), and afterwards 
to apply formula (17) for an infinite string. We obtain by setting x = 0 in 
this formula: 


U |xao = 


+at 
p= at) (AGIA i 9, (2) de, 


—at 


and both terms vanish in view of the odd continuation of 9(z) and 9,(z), so that 
the boundary condition is in fact satisfied. 

If we apply Fourier’s method to the above problem, we get a Fourier integral 
instead of a Fourier series. As we saw in [167], application of Fourier’s method 
with the boundary condition taken into account leads to a solution of the form: 


u == (A cos akt + B sin akt) sin kz. 
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There is no second boundary condition, so that all values are permissible 
for the parameter k, i.e. we arrive at a continuous spectrum of possible frequen- 
cies k of the semi-infinite string. Instead of summing over discrete values of 
k as in [167], we now have to integrate with respect to the parameter k, A 
and B being of course taken as functions of k. We obtain: 


u(x, t) = { [A (k) cos akt + B (k) sin akt] sin ke dk. (148) 


—_—cO 


The functions A(k) and B(k) must be found from the initial conditions (146) 
these give: 


+2 +0 
p()= § A(k)sinkedk; 9, (2) = J ak B(k) sinke dk. (149) 


On comparing these formulae with Fourier’s formula for an odd function: 


+o eo 
f(s) = =S fr sin at a sin ax da, 
—o7 0 


we obtain for A(k) and B(k): 


8 


A(ey=—[p(sinkedss Be) = [ m1 Goin bE as, 
0 


oO 


and substitution in (148) gives us the solution of the problem as 
1 wa 1 
u(x,t) = = { { { [° () cos akt + a”! (€) sin aket| sin k& sin ke as| dk, 
+a Q 


or alternatively, if we take into account the evenness of the integrand considered 
as a function of k, as: 


uw (x, n=2[{([ ore cosats + = (6) sin abt | sin ke as} sin ka dk. 
0 0 


It may readily be seen by using Fourier’s formula that the right-hand side 
of the above expression coincides with the right-hand side of (17), on the 
hypothesis that g(z) and 9,(z) are odd. 

In precisely the same way, we can consider a boundary value problem for 
the equation 

O7u re ( O7u O74 } 


“oe Ga? T Oy? 


aa + Oy? 
on the half-plane y > 0 with the boundary condition 


U|yng =O (150) 
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and with any initial conditions: 


Ou 
Ulmo= PY Ze ; = 9, (2, y) 
=O 


(~o <r<+00; y>0). (151) 


We can easily verify that the solution of the problem is given by formula 
(80) on condition that (xz, y) and 9,(z, y) are continued oddly with respect to 
the argument y into the interval (— co, 0). In fact, with y = 0, the first term of 
(80) can be written as 


x+at [+Vatt##—(a—x)* 
Pi (a, B) dp da 


27a 242 — (q — x)? — f2 
x—at| _yar—(@ox Yo ae Mas 


and the inner integral is zero for any x and ¢, since the integrand is an odd fune- 
tion of 8. Similarly, the second term of (80) also vanishes, so that condition (150) 
is in fact satisfied. We might equally have used Fourier’s method for the 
problem, the functions of two variables being represented by Fourier integrals. 
The proof of the identity of the solution thus obtained with the solution given 
by (80) presents greater difficulty than in the linear case. The wave equation 
can be considered in a similar way in the semi-continuum z > 0 with the bound- 
ary condition « = 0 for z = 0. We may also use Fourier’s method for solving 
the wave equation in the unbounded case, when there are only initial conditions. 
This leads to more complicated working, however, than that carried out above. 


§ 18. The equation of telegraphy 


181, Fundamental equations. Either of the methods explained 
above — that of characteristics (d’Alembert’s) or that of standing 
waves (Fourier’s) — may also be successfully applied in the case of 
the equation of telegraphy, which has a basic significance in the 
theory of the propagation of quasi-stationary electric vibrations along 
cables. 

Let us have a circuit made up of out-going and return conductors 
of length 1. We shall assume that the ohmic resistance R, self-induc- 
tance L, capacity C and insulation leakage A, all per unit length, are 
uniformly distributed throughout the circuit, so that the present case 
differs from that discussed in [I, 181], where we had resistance, self- 
inductance and capacity lumped at different points of the circuit. 
Let v and 7 denote the voltage and current at the section of circuit 
distant x from the end 2 = 0. These functions of x and ¢ are connected 
by two differential equations which we shall now derive. 
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The law of induction says that the voltage drop over an element dz 
of the circuit: 


» — (v-+ dv) = — dv = — 2 de 


is found by adding the ohmic drop & dz -7 and the inductive drop 
Lda 9di/dt, or in other words, if we divide by dz: 


dv oH P 
Further, the difference between the currents entering and leaving 
the element da, i.e. 
5 : . : % 
t— (t+ dt) = —dt = — = dz, 
is obtained by adding the charging current C dx 6v/dt and the leakage 
current Adz: v, so that 
er) @v 


The boundary conditions that have to be satisfied at the ends of the 
circuit are extremely important. If one end of the circuit is open, we 
must have at this end 


4=0 (for x=0 or x=l). (3) 
In general, if an external electromotive force E, a resistance r and 


a self-inductance A are connected to one end of the circuit, we must 
have at this end: 


v= E+ritas (for x=0 or «w=l). (4) 

In particular, if a voltage EH only is applied to the end x=0, whilst 
the other end x = lJ is short-circuited, we have 

Vv |,» = E, lO: (5) 

182, Steady state processes. We shall first say a few words about 

the steady state processes, when the external factors operating on the 

circuit are either (1) constant or (2) sinusoidal, v and 7 being taken as 


independent of ¢ in the first case. 
Equations (1) and (2) give us in the first case: 


d : di 
So + Ri=0; $+ Av=0. (6) 
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On differentiating the first of these equations and making use of 
the second, we get 


d?v 
<r — RAv=0. (7) 
The function v is given at once by the method indicated in [27], 


and we find 


v (x) = Cye™* + Cie, (8) 
where 
b=|RA. 
Having found v, we get 7 from the first of equations (6): 
(4) = — a ae a (Cye™* — Cxe*). (9) 


Examples. 1. We have conditions (5) in the case of a circuit with a constant 
voltage # at one end and shorted at the other; hence we can determine the 
arbitrary constants appearing in equation (8): 


0,+0C,=E£; Oe + C.e = 0, 
whence 


so that we obtain on substituting in (8): 


b(f—x) —6(I—x) A 

e —e sinh b (I — 2) 

vo (2) = FE —_,_—___- = £ ———__+—_,, 10 
es a — or sinh bl 00) 


and equation (9) gives 


cosh 6(/ — =), 10 
re a /(4) ~~ sinhlb 0) 


2. Now let an external sinusoidal electromotive force of given frequency 
® act on our circuit; we can convert the physical quantities acting here into 
vectors, as was done in [I, 180], whilst we shall understand by forced vibrations 
sinusoidal oscillations of voltage and current in the circuit of the same frequency 
wm. On recalling the rules of [I, 180] and introducing the current vector I and 
voltage vector V, which depend on x in the present case, we can transform 
the system of differential equations (1) and (2) into: 


WV _ (B+ iw) 1 = 05 0; * 4 (A + iw) V=0. (11) 


On differentiating the first of these equations with respect to 2 and using 
the second to eliminate I, we get: 


ov — (BR iwL) (A + iwC) V = 0, 
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whilst precisely the same form of equation is obtained for I, as may easily be 
shown. 

Thus, I and V are solutions of the same second order differential equation. 
On using the method of [27] and setting 


(BR + iwZ) (A + iC) = x?, (12) 
we have 
V=Ae™* + A,e"™, (13) 


where A, and A, are arbitrary constant vectors. On substituting back into the 
first of equations (11), we find for the vector I: 


| 1 dv _ | A + 100 


~ Riek de ~ Rp ian Ae — Ave"). a4) 


The final solution of the problem requires the determination of the con- 
stant vectors A, and A,, by making use of the two boundary conditions (of 
course there is no question here of initial conditions); here, instead of assigning 
a condition for each end separately, two conditions may be stipulated for the 
same end, saying by giving the voltage and current vectors there. 

However this may be, equations (13) and (14) define the vectors of the forced 
oscillations which depend on 2, i.e. they vary both in amplitude and phase along 
the circuit. On representing each vector (m + ni) by a point on the complex 
plane and letting x vary from 0 to I, we get two curves for V and I, the vector 
diagrams of the voltage and current. It must be recalled when finding the shape 
of these curves that x is in general a complex number; on writing 

x=a-+ ib, 
we have: 


V == A,e™ (cos br +-¢ sin bx) + A,e ™ (cos br — isin ber). 


Each term on the right-hand side gives a spiral [I, 183], and V is obtained 
by “geometric addition”’ of these spirals; the radius vector of a point of the 
curve for V, corresponding to a given value of x, is equal to the geometric sum 
of the radius vectors of the points of the two spirals with the same value of 
az. We can say the same as regards the vector I. On introducing the factor 


_ |R+ toL 
y= fete. (15) 


which is known as the wave impedance, we can write the expressions for V 
and I as 


V=Ae*+ Ae; I= 7 (A,e~ ** — A,e”™*). (16) 


If we pass from the vector to the ordinary form, we can write expressions 
for the required functions v and ¢ of the type: 


v= V (x) sin [wt + y(x)j; t=—J (x) sin[wt + x (x)j, (17) 


which give the harmonic oscillations of the same frequency w as the external 
force, the amplitudes V(x) and I(x), and phases y(x) and ;(z) of these being 
dependent on the position of the section of the circuit in question. 
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3. The circuit with sinusoidal voltage at one end and open at the other end. 
Let V, denote the voltage vector given at the end x = 0. In addition to equations 
(11), we have the boundary conditions: 


V |xeno = Vos I |x-1 = 9, 
which give us, by (16): 
A,+A,=V,; A,e7” — Aje™ = 0. 
On solving these equations and substituting in (16), we find 


cosh x (J — a) y= Yo sinh (/ — 2) 


Nar cosh xl y cosh xl 


With z = 0, we obtain the complex impedance at the point x = 0 as 


oe cosh x1 
Po =” Sink xl * 


183, Transient processes. We propose to compare the two types of 
forced oscillation, (I) and (II), in the same circuit with the operation 
of different external factors. The voltage and current of the type (1) 
oscillation are written v,, 7,, and those of type (II) by 2%, 4. 

If we suddenly replace the external conditions leading to oscillations 
(I) by those with which type (II) must be obtained, instead of the 
transition taking place immediately from (I) to (II), a greater or lesser 
period of time must elapse, during which free oscillations (or transients ) 
are excited in the circuit. The transitional period can be infinite in 
theory but is finite in practice. The transients are characterized by 
their voltage v and current 7, and we shall assume that the transitional 
state of the circuit is obtained by adding free damped oscillations to 
state (II), ie. the voltage and current of the transitional process are 
defined by the sums 

M+; ig+4. (18) 


At the start of the process, ¢ = 0, these sums must reduce to », 
and 7,. The functions v and 7 must satisfy differential equations (1) 
and (2) [181] and boundary conditions (3) or (4), depending on the 
conditions imposed at the ends. Above all, they have to satisfy initial 
conditions as well, of the form: 


V |pany = (Vy — V2) [eno = G(X); 


oC (19) 
t,o = (41 — ta)tmo = Vee (x). t 


t The factor ¥O/Z is introduced in order to simplify later working. 
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Instead of seeking v and ¢ directly, we shall express them in terms 
of a new unknown function w, where we take 


2 
~ Oa * 
Equation (2) now gives: 


oe O2w Ow Qo f. Ow 
etl pet Age nme i+ Og t+ Au) =o, 


whence 
pt: oe N Aacegs 


where c is independent of 2. We can in fact take c = 0 without loss 
of generality, since we can add an arbitrary term not depending on x 
to w without changing v = dw/dz. 

We thus have: 


Ow 


omer 


. Ow 
’ t= —C— — Aw, (20) 


and equation (2) is satisfied. On substituting (20) in equation (1), we 
get an equation which must be satisfied by the function w(z, t), i.e. 


0 (dw 4] ow Ow 
ee (ae) — Lae (CH + Au) — R(CH + Av) =0, 
or 
Orw Ow Ow 
oY — 102% (LA + RC) 2 — RAw =0. (21) 


This is known as the equation of telegraphy. 
We simplify this by introducing a new unknown w(z, t) in accordance 
with the formula: 
w (x,t) = eu (a, ft), (22) 


whilst agreeing to choose the constant factor » in such a way that the 
terms containing 0u/dt fall out in the equation for u. We have after 
differentiating and cancelling out e~”: 

O?u du Ou ou 

sx — LC (u?w — 26 + w) —(LA+ RC) (- pu+ a) — RAu=0, 


so that our purpose is achieved if we take 


2uLC —(LA+ RC) =0, 


LA + RC 
H=—oro° | (23) 
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If we substitute this value for » and carry out some simple re- 
arrangements, we get the equation for w: 


O7u Ll Oe 


OF LO tat 1 OU (24) 


where 
3 FA= RO | 
~ — 2L0 
We first distinguish the case when 6 can be neglected or is strictly 
zeLo, 1.6. 


R A 
H= FG: (25) 
In this case 
R 
b=>) (26) 
and on setting 
1 
i= (27) 
we obtain the equation for wu: 
Ofu 0?u 
OF : Oa? ’ (28) 


which we investigated above. 
The general solution is [164]: 


u(x,t) = 0, (vw — at) + 6, (x + at), (29) 
and the constant a = V1/LC gives the velocity of propagation of the ex- 
citation along the cable. Equation (22) gives: 

w (x,t) = et [6, (w — at) + 6, (a+ at), 
and finally, we obtain from (20): 


v (a, t) = 52 — eo [0; (aw — at) + 04 (w + at)], 


we 
i(z,t)=—C oe — Aw = — e™* [— aC6; (x — at) + aC; (x + at) — 
— #CO, (x — at) — pCO, (a + at) + AO, (x —at) + Ab, (a + at)} = 
= aCe [01 (x — at) — 0; (a+ at)], 


since it is obvious from (25) and (26) that wC = A, and the remaining 
terms go out. Instead of the arbitrary functions 0, and @,, it is more 
convenient to take directly the functions 


1 (%) = 6; (z) and 9, (x) = 4; (z), 
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after which we obtain the final expressions for v and /: 


v (x,t) = et [p, (a — at) + 9, (x + at)], 
eat (30) 
i(a,t) = °—[p, (e — at) — 9, (e@ +aH)], 


where we have put a = |/Z/C for brevity. These are the expressions 
that we shall utilize. The functions y,(z) and g, (x) are deter- 
mined from the initial conditions (19), which give us: 


1 (#) + Gy (%) = G (2); Pi (2) — % (x) = A(z), 
whence 
py (a) = LOFAO | 9, (2) = UA, (31) 

We could reckon the problem solved if the functions g(x) and h(x), 
or what amounts to the same thing, 9, (x) and , (x), were specified 
throughout the interval (—°°, +-°°); but in fact, we only know these 
in the interval (0, 2), and in order to be able to make use of the solution 
obtained we have to continue them outside this interval. We can do this 
with the aid of the boundary conditions as in the case of a string, and 
the physical meaning of the continuation also amounts here to a wave 
reflection occurring at the ends of the circuit. 

The phenomena corresponding to solution (30) are analogous to 
those worked out above for a string. We have two waves here, the 
direct and the reverse, which are reflected on arrival at the ends. The 
essential difference between this case and that of a string is the presence 
of the factor e~“', which diminishes with time and produces the damp- 
ing of the oscillation; the greater the exponent p (the logarithmic 
decrement of the damping), the faster the damping. 


184. Examples. If the end x = Il is open, the condition 


t |x = 0 
gives us by (30): 
P2 (1 + at) = @, (1 — at) 


or on replacing at by x: 
$a (1 + 2) = 9, (1 — 2), 


i.e. the wave is reflected without change of magnitude or sign at this end, since 
7,(x) is an even continuation of 9,(z). The same is evidently true if the open 
end is at « = 0. 

If the end « = 1 is short-circuited, i.e. 


v |p = 0, 
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we obtain on taking (30) into account and replacing at by a: 


9,(1+2)=—9,(l—2), 


i.e. the wave is reflected with a change of sign but with the same absolute value, 
since ¢,(x) is an odd continuation of y,(”). The further continuation is obtained as 
in the case of @ string. 

1. The circuit open at one end has a harmonic alternating current of frequency 
@ switched into it. The harmonic oscillations deduced above [182] correspond 
to the final steady state (II): 


v, = V (2) sin[wot + p(x)]; i, =I (x) sin [ot + x (2)]. 
If the circuit was empty before the inclusion of the current, we have: 
%1=0, 40. 

Hence the initial conditions become, by (19): 
v |tao = — V (x) sin y (x) = g (x), 
4 pep = — J (x) sin x (2) = = ea). 

The boundary conditions are as follows. At the end x = 1 we must have: 

tlxey = 0. 


We can take at the end x = 0: 
© |xup = 0, 


since in the present transient process we are only interested in the oscillations 
that are due to the difference of the initial conditions of the circuit from the 


1s 


“4l -3% -2l -l GO 4 2 SH 4l 5 6 
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forced oscillations of frequency w. We define 9,(x) and ¢,(x) in accordance 
with (31) and then continue these, in an odd manner past the end z = J, and 
evenly past « = 0. 

2. We consider the damped process due to the initial conditions 


lo =—-F; tho =9, 
where £ is a constant, and with the boundary conditions 


Y |xmo = 95 4 leap = 0. 


Equations (31) give 
1 
Q, (@) = 7, (x) = — a # where 0<2<l, 


and we find from the boundary conditions: 


A(-c)=—9,(@); H(l—2)=9%,(1+2), (32) 
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from which it is clear that ¢,(x) is an even continuation of 9,(x) in the interval 
(1, 21), whilst 9,(x) is an odd continuation of 9,(x) in the interval (—2, 0), i.e. 


P(e) =— = for 0<2<2l 
1 


E for —l<2<0 
Q, (2) = 
E for O<e<l. 


tom | 


On writing (/ + x) for x in the second of equations (32) and comparing the 
equation obtained with the first of (32), we get: 


P2 (21 + 2) = — 9, (2), 
and similarly, 
P, (21 — x) = — 9, (— 2), 


i.e. p(x) and 9,(x) change sign on addition of 2/ to the argument, so that their 
period is 41. 

On putting together everything that has been said, we see that ,(x) and 
¢,(x) are in fact the same, their graph being illustrated 
in Fig. 138. 

We obtain v andi by moving this graph to the 
left and right with velocity a; v is half the sum of the 
ordinates multiplied by e~“‘, and ¢ is half the difference 
of the ordinates multiplied by e~“'/a. 

The graph of the voltage at the end x =1 is shown 
in Fig. 139, the steady state v, = HE being added to 
the free oscillation v. The t = 4l/a denotes the period 
of the free oscillation. 

If we have ohmic resistance r,, self-inductance A, 
and capacity y, at the end x = 1, conditions (4) give the following relationship 
for continuation of (x) in (2, 21): 


—yt 
oot — at) + 950+ 4)] = [n+ 44 | | [o—a)—e,+a0)]} . (33) 


On replacing the argument at by x, this leads to a differential equation for 
the unknown function: 


® (x) = y, (1+ x) O<ae<l., 


We get a similar result for the continuation of ¢,(x) in(—1, 0) by applying the 
boundary condition at the end # = 0. 

3. The circuit is terminated at x = 1 by the pure ohmic resistance r;. Equa- 
tion (33) now becomes: 
et 


eT y, (I — at) +g, (I + at)] = 7 [1 (2 — at) — y, (1 + at)], 


a 
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whence we find 9,(i + x) after writing x for af: 


2 (l-+ x) = gp, (1 — 2), a (34) 


The wave is thus multiplied by the factor g on reflection at the end « = 1 
in the present case. Obviously, | ¢g|< 1, ie. the absolute value of the wave 
diminishes or remains constant, with absorption occurring in the former case. 
The factor vanishes r; = a, and total absorption of the wave takes place. With 
rt, = ©, g = 1 and we get reflection of the wave without change, which is 
obvious since this case is equivalent to the open circuit case. 

Having thus continued ¢,(x) into (I, 27), and correspondingly 9, (x) into (—1, 0), 
we can continue ¢,(2) into (21, 32) in accordance with (34), and so on. 

Of course we no longer obtain a periodic function in this case, and assuming 
|¢| <1, subsequent reflections lead to stronger and stronger absorptions. The 
function ¢,(%) is now defined for x > 0, and 9,(xz) for x <1; but this is just 
what we need, since the arguments (J — at) and (J + at), on which 9,(x) and 
y,(z) depend, in fact satisfy these inequalities. 


185. Generalized equation of vibration of a string. We have con- 
sidered the equation in the particular case 6 = 0. Before turning to 
the general case, we investigate theoretically the generalized wave 
equation in the linear case: 


02n 02n Ov dv 
Ge Gee 1 Ge T Mey Hah oy) 
where we take the first coefficient a? as positive and the remainder of 
arbitrary sign. We replace v by a new required function u in accordance 
with : 

v= ectt BX ay (36) 
and show as above that an a and # can always be chosen so that terms 
containing first order partial derivatives fall out in the equation for wu. 


We substitute (36) in equation (35), cancel out e+ and collect like 
terms, and arrive at the equation 


oe =a Se + (a, +208) + (a — 2a) e+ 


+ (a3 + a?p? + a,B + a,a — a?) u, 


or, after setting a = a,/2, B = —a,/2a?*: 


eu 4 Ou 


Ou? = Oat + 4, (37) 


where the coefficient c? can be either positive or negative, i.e. c is to be 
reckoned either positive or pure imaginary. 
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We shall solve equation (37) for an infinite x axis with the initial 
conditions: 
_ Ou 


w| j= 9% Se = (x). (38) 


t=0 


Instead of solving directly the problem posed by (37) and (38), we 
attack the problem defined by the following equation and initial 
conditions: 


O?w Ow O?w 
a * (Se + oar , (39;) 
ie cyla | 
w|, 0; BE 0 = 2 2 , (39,) 


We can write down the solution of this immediately on using ex- 
pression (80) of [172}: 


w (a) oA# da ap 
ven tal | Ta ea OS 


where C,, is the circle with radius at and centre (x, y). On introducing 
new variables a’ = a — x and f’ = B — y instead of a and 8, we can 
transform the double integral to that over the circle Ci, with radius a 
and centre at the origin: 


+ 2) oP +0 aa’ ap’ 
w (x,y, t) = =| (— == 


Vat? — a’? — 
Cat 


or alternatively, after taking e”/* outside the integral sign, we can 
write 


w (x,y, t) = e!* u (a, t), (40) 
where the factor 
w (a’ + 2) oF'!@ da’ dp’ 
~~ Ona wal J Va?it — a’? — Bp? (41) 
Cat 


is clearly independent of y. We show that (41) in fact solves our original 
problem, i.e. satisfies equation (37) and initial conditions (38). The 
function w satisfies equation (39,), and on substituting expression (40) 
in (39,), we obtain equation (37) for w after cancelling out e”’*. The 
initial conditions for « are obtained at once from initial conditions (39,) 
for w and expression (40). Thus (41) gives the solution of equation (37) 
with initial conditions (38). We shall write the expression on the right- 
hand side of (41) in a new form. 
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We reduce the double integral over the circle Cj, to two quadratures: 


u(x, t) = 
1 +at + Vat—a ie 
pape ee tt, , 
ae J Vari? — q? — p? dp w(a’+ax)da’. (42) 
at ~ Yat—a% 


We replace the variable of integration f’ of the inner integral by a new 
variable y, in accordance with £’ = Va? — asin gy, which gives us 
the integral in the form: 
+a]2 
ofl Yatt*--a’? sin p dy 
—nl2 


On introducing a new transcendental function I(z), defined by an 
integral and depending on the parameter 2: 
+72 
I(z)= * : e7 Sine dg, (43) 


7% 
—n[2 


we can write (42) in the form: 


+at 
u(x,t) = a J I (2 Jaze — a) w (a’ + x) da’, 


—at 
or, on introducing as variable of integration a = a’ + a: 


u (%,t) = ae, (= ar —(a—2)) w (a) da. 


x-at 


We differentiate the solution obtained with respect to ¢ and obtain 
as in [171] a new solution uw, = du/dt of equation (37), no longer 
satisfying initial conditions (38) but instead the conditions 


u = = w (x); * hs =, (44) 


The solution of (37) satisfying the general initial conditions 


we ce = 9 (x); sa = = 9; (2), (45) 


is simply obtained by taking w(x) = ¢, (x) in initial conditions (38) and 
(zx) = (x) in conditions (44) then adding the respective expressions 
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for u; this gives us 


wu (2, t) = wey (= Va%? — (a — x)*, (a) da + 
x—at 
x+at 
+ 2/2 jz (See —(a—2yP) p(ada]. (46) 


On carrying out the differentiation with respect to t both for the 
upper and lower limits and under the integral sign, and noting that 
I(0) = 1 by (48), we can rewrite (46) in the form: 


u (a, t) = Se a 
1 x+at 
oe | I (= ax? — (a — z)?) 9, (a) da + 
x—at 
x+at 


ct 1 he Vireo 
tn) Yoreemep a AP eh) eee cD 
x-at 
where I’(z) denotes the derivative of I(z) with respect to the argument z. 


We now establish a relationship between the function J(z) and the 
zero order Bessel function [48]: 


Jott) = Saye (Z) - (48) 


in @ power series: 


On expanding e**"° 


co jn a 
zsing 2 sin 
e =; Ps moo? 
n=0 
then integrating term by term over the interval (—2/2, + 7/2), as 
is possible in view of the uniform convergence of the series, we get 


The integrals on the right evidently vanish with n odd, whilst we 
have for even n = 2s [I, 100]: 


+x/2 u (2¢ — 1) (2e — 3)...1 
' P a— &— eae 
J sin® pdp = 2 | sin* pdp = 
—2n/2 0 
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whence it follows that: 


we ad (28 — 1) (28 — 3)...1 
1) = & Gayl “""9s-(Q8—2)...2 ” 
or 
Tease) 49 
@) = Say lS) - (49) 
On comparing this expansion with (48), we see that 
T(z) = Jo (iz). (50) 


186. The general case of an infinite circuit. We shall now discuss 
the equation of telegraphy for an infinite circuit. A preliminary obser- 
vation concerns equation (21), obtained for the auxiliary function w 
in [183]: this is also the equation which must be satisfied individually 
by the voltage v and current 7. 

We return to the fundamental equations (1) and (2) and eliminate 7. 
We do this by differentiating equation (1) with respect to xz then re- 
placing 07/da by its expression from equation (2): 


2y 8; di 
age t E Ot Ox + Hae = 0, 


ie. 
Oy a) Ov Ov 
gr La (C at 4x) —B(C | + Ae} =0 
whence we have equation (21) for v: 
0? 0? C) 
aur ~ LO 3 — (LA + RC) = — RAv=0. (51) 


If we had eliminated the voltage v from equations (1) and (2), we 
should have again arrived at this equation as the equation for 7. 

Having determined v, we can find 7 80 that it satisfies equations (1) 
and (2). For instance, use of equation (2) gives us: 


i=—[(CZ+ Avjde+ Bi, (52) 


where the integration is with respect to x with constant ¢ and B(t) is 
at present an arbitrary function of ¢. We set this expression for 7 in 
equation (1) and differentiate with respect to the parameter ¢ under 
the integral sign: 
Ov 07v Ov Ov 
Se | (LC ae + LAG) de — | (ROG + RAo) de + 
+ DB’ (t) + RB(t)=0. (53) 
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Differentiation with respect to x of the sum of the first three terms 
gives us zero by (51), i.e. the sum is a known function of ¢ only, and we 
obtain a linear first order equation for Bit). The arbitrary constant 
obtained by integrating this latter equation is in general defined by 
the initial conditions. 

As above in [183], equation (51) reduces to the form 


O2u 1 Oz 
 ~ IO te tou (54) 


with the aid of the substitution 


v (x, ft) = et u (a, t), (55) 
where 
__ LA+R0 _ |LA—RO| 
~="—“Sr0.? C= 8no. (56) 


If we are given v and ¢ along the circuit at t = 0, we must also know 
dv/dx and dt/dx at t= 0, whilst equations (1) and (2) give dv/d¢ and 
di/dt at t = 0. Hence we can suppose that, along with equation (51), 
we have the general initial conditions: 


= B(x); = ¥ (2). (57) 


t=0 


| 
We make use of (55) to obtain the following initial conditions for w: 
uw] = D(x); FE |g = HP (te) + F (2). (58) 


We finally get, on applying equation (47) for w and taking (55) into 
account: 


o (w, t) => em {@ (x — at) + B(x + at) + 


xt+at 
+2 f [uO (a) +¥ (a1 (S Yar —(a— af) da + 
x—at 
x+at 
ct 1 


+4 Vv (<a = (a@—a))) 6 (a) da}, (59) 


where » and c are as given above, anda = 1///ZC. 

We have here a definite velocity a of propagation of the excitation, 
as in the case of a vibrating string; thus, if the functions ®(x) and Y(z) 
giving the initial excitation differ from zero only in a finite interval 
p<2x<q and we apply (57) at the point x vhere x>q, we must 

have v(z,t) zero up to the instant t=(x%—q)/a. The essential 
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difference from the case of a string lies in the fact that (2, t) 
does not vanish or become constant after passage of the rear 
front of the initial excitation, but is still a function of z and ¢.In fact, 
if {> (x—p)/a, the terms outside the integral signs in (59) vanish, 
whereas the integrals remain, the interval of integration being the con- 
stant (p, g). Nevertheless, the variables z and ¢ appear as parameters 
under the integral signs. 

If, for instance, current is absent in the circuit at ¢ = 0, whilst the 
potential v is given by D(x), we have by equation (2): 


dv A 
cl Oe a — F(z). (60) 


If we take A = 0, i.e. neglect the leakage, the right-hand side is zero. 


187. Fourier’s method for a finite circuit. Fourier’s method may 
readily be used for integrating equation (51) with given initial and 
boundary conditions in the case of a finite circuit. Let the end x = 0 
be subjected to a given constant voltage H, whilst v = 0 at the other 
end, so that the boundary conditions are 


u|x=o = H, 0 |.) = 0. (61) 


Furthermore, let there be neither voltage nor current in the circuit 
at the initial instant ¢ = 0, i.e. 


U |t29 = 9, t |190 = 0 (62) 


for O0< a7<l. 
Equations (1) and (2) show us that here: 


Ou Ot 


Ot eo ’ ny = 0. (63) 


t=0 


We thus have to integrate equation (51) with boundary conditions 
(61) and with initial conditions 


Ov 


v |-0 = 93 Oe 


Ls (O<a#<l). (64) 


We start by constructing a solution of (51), 0 = F(z), which depends 
only on 2 and which would satisfy boundary conditions (61). We ob- 
tain as an equation for F(z): 


F” (x) — BF (x) =0 (62 = RA). 
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We actually found the solution of this equation in the example 
of [182], which also satisfied conditions (61): 


sinh b (J — x) 
sinh bl * 


F(z) =E (65) 


We now introduce a new required function w(z, ¢t) in place of v(z, t), 
in accordance with 
w (x,t) = v(a,t) — F (x). (66) 
We have the same equation (51) for w(z, t), together with the homo- 
geneous boundary conditions 
W\x-9 = 90; Win = 0 (67) 
and the initial conditions 


Ow 


“Ot it<0 (68) 


W|,.9 = — F (2); 


We shall simplify the writing by putting equation (51) for w in the 
form: 


Oe ge BY _ 9 % _ rw = 0, (69) 
where 
a?=LC; 2h=LA+RC; b8=RA. (70) 


We now proceed as usual with Fourier’s method. We seek a solution 
of (69) as the product of a function of x only and a function of ¢ only: 


w= XT. 
We obtain on substituting in (69) and separating the variables: 
X’ aT 4 2h + eT meat 
5. iam 2 ee a 


where m?* is at present an arbitrary constant. We have two linear 
equations with constant coefficients: 


x"4 ma x=0 


aT" + 2h” + (b+ 7) 7 =0. 
We now take the boundary conditions (67) into account and select 


the solutions 
INTEL 


l 


Xm = sin (m= 1,,2, <<.) 
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of the first equation, where m is a positive integer. The equation for T 
has the general solution 


t ¢ 
T im = Apne™ + Apne, 


where A, and Aj, are arbitrary constants, whilst a,, and a;, are the 
roots of the equation . 


atlta? + 2hi2a + (bl? + m2n2) = 0, (71) 


the circuit constants R, L, C and A being assumed to be such that this 
equation has different roots for any integral m. We thus obtain an in- 
finite set of solutions satisfying the boundary conditions: 


MAL 


= (A,,e%! + A’, ett) sin (72) 
We take the sum of these solutions: 
= > (Ane + Aj, em) sin == (73) 
m=1 


and select the constants A,,and Aj, so as to satisfy the initial conditions 
(68). This gives us: 


2 (Am + Aj,) sin me = — F(x) 
7 (0<2#<l) 


= (Gm Am + a), Af,) sin——— = 0. 
m=1 


Having found the Fourier coefficients in the ordinary way, we get 
two equations for A, and Aj: 


I 
’ 2 . 
An + An=— > [Fe sin _ dz (74) 


Om Am + Om Am = 0. 


Having substituted for F(x) from (65), we can carry out the inte- 
gration and obtain: 
l 


2 - MnZ 2mn 
+{F (x) sin —— da = BE mnt E 
0 
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We have after solving simultaneous equations (74): 


he itn AD an ee, oA Om 
m ~~ 63/8 1. min? am — am’ mo 0812 + mix? Gm — Gn 


On substituting this in expression (73), we get: 


a 
amt _ gi emt | max 


- — Qn ame 
cae es B+ mint am—am We) 


The roots of equation (71) are either real and negative, or complex 
conjugates with negative real parts. In either case, solution (75) is 
damped with increasing ¢. It defines the transient process from the 
empty circuit to the steady state defined by function (65). Equation 
(66) gives us the final expression for the voltage: 


__ zSinh b (I — a) = 2m2 am e%™! — an etm 
o=# sib Y B12 + mint am—am (76) 
Solution of quadratic equation (71) gives us roots of the form 
On =—*thmy = —¥— Ky, (77) 
where 
pas kn =a VRP @ OP FT mie). (78) 
On substituting in (76), we can rewrite this as 
__ psinh b (l— 2) 
ae ae 
— Ee = Be ee (cosh kat + + sinh Int] sin —— : (79) 
m= 


We now find ¢ by the method of the previous section. Equation (2) 
gives us: 


% AR sinh b (l— 


Bus x) 
a sinh bl a 


(cosh kt + — sinh Int) sin ~ oie 
m 
MIAL 
1 ? 


++ m?nt kin 


+ OBE St (lem — Z_) sinh kt sin 
m=1 


or, on observing that, by (78): 


B22 +. men? 


eee eee 
y2 — 2 = aa 


556 THE PARTIAL DIFFERENTIAL EQUATIONS OF MATHEMATICAL PHYSICS [188 


we can integrate with respect to x and use the fact that a* = LC: 


pes: AE _ cosh b (1 — 2) 


b sinh bl 


—2AEle" SY wa (cosh knt + ke sinh Int) cos a +- 


aa B22 + m2? 
m=1 Bs 


+ Bent SZ sinh kt cos + Bit). (80) 
me} 


We find an equation for B(t) on substituting in equation (1): 
DB’ (t) + RB (t) = 0, 

whence 

B (t) = Bye, (81) 
where B, is an arbitrary constant which has to be determined from 
the condition that 7 is zero throughout the length of the circuit at ¢ = 0. 
We substitute expression (81) in (80) and then set ¢ = 0 and 7 = 0, 
which gives us 


__ AE coshb (l—2z) i 1 max 
= a see BEL mint C8 + By. (82) 
But the cosine Fourier expansion of the first term on the right in 


the interval 0 < x <1 is 


AE cosh 6b (I — 2) AE = I mnrx 
6 sinhet pe PPAR SD na 8 COO <4, 
m=1 
and condition (82) gives: 
AE EB 
Bo — Re = — 
so that 
B (t) nee FT —RUL 
Rl . 


Substitution of this expression for B(#) in (80) gives us the final 
expression for the current. 

A detailed discussion of the above method of solution can be found 
in A. V. Krylov’s article ‘‘The propagation of currents along cables”’ 
(Zhurnal prikladnoi fiziki, Vol. VI, sec. 2, p. 66, 1929). 


188. The generalized wave equation. We considered the generalized 
wave equation in the linear case in [185], i.e. with two independent 
variables. We can use the same method for the generalized wave 
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equation with three or four independent variables. We shall take the 
velocity a = 1 in the equation, so as to simplify later expressions; 
these can be turned into formulae for any a simply by replacing t 
in them by at. 

We take the equation for the infinite plane: 


Ou  —«- 0 Ou 


Ol? ~~— «Ox? ae Oy? + c?u (83) 


with the initial conditions 


oo BE hg 7 IF ¥)- (84) 
We firstly consider a new problem, that of integrating the wave 
equation 


Ow Ow Cw Ow 
a Oa Oy? + ae 


with initial conditions 


ow 
=0; =| .=o@(z,y)e”. 
it<0 Ot lt-0 (x,y) 


The new problem is solved at once by Poisson’s formula: 
2n x 
w= real fo (x +tsin@cosg, y +tsin @ sin ¢) ef @+# 8 sin 6 db dy. 
0 0 


We can rewrite this in the form: 


w(x, y, 2, t)=e*u(z, y, t), 
where 


u(x, y, t) = 
2n nm 


=z | [o(@ +tsin 4 cos g, y +tsin@sin yg) e*°S* sinfdédg, (85) 


a 
00 


It can be shown, precisely as in [185], that this latter function satisfies 
equation (83) and initial conditions (84). We now simplify (85) by 
replacing 8 with a new variable of integration g in accordance with 
t cos 8 = g, from which we have: 


tsin0dé = — do, sing = 1 —£. 
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The integral over 6 in (85) becomes with the new variable: 
+t 
= fo («+ J? — @ cosy, y + Vt? — ge sing) ede, 
-t 


which may be written, if we split the interval of integration into (—t, 0) 
and (0,4) and replace 9 by (—¢) in the first sub-interval: 


t 
2 fw (w+ /t—o? cos g, y + /t? — o? sin y) cosh co de, 
i) 


so that (85) may be written as 


u(x, y, th= 
t 2x 
=| Pe (x + t? — o2 cos, y + Vi? — 0? sing) a |eosh code. 
0 0 


The integration with respect to g in this expression gives the 
arithmetic mean of the function w(z, y) over the circle in the zy plane 
with centre (x, y) and radius /¢? — 9?. On denoting this arithmetic 
mean as Tya=q {o(2, y)}, we can write (85) in the final form 


t 
u(x, y, t)= J Tie {w (x, y)} cosh ce de. (86) 
3 


We note that if c = c,7¢ is pure imaginary, cosh co = cos¢,e. On 
differentiating our solution with respect to t, we get the solution 
u, = du/dt of equation (83) satisfying the initial conditions: 

Ou, 


Uy ge @ (x, y) ; dt |-0 = 0 


Similarly, the integration of the equation 


OEY 0 Mia a (87) 


with the initial conditions 


E ——} 2 ed ad 88 
we 0; = fois w (x, Y, 2) (88) 


requires the use of formula (82,) of §17 [173] with n = 4, @ being 
replaced by (22, %3,2%,)e". After some simple rearrangements, we 
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obtain the solution of (87) with initial conditions (88) in the form: 
t 


] : 
w= LZ [orto (ic VP — eT, {eo (x, y, 2} do, 
0 


where 7, {w(z, y, z)} is as usual the mean of (z, y, 2) over the sphere 
of radius g and centre at (2, y, 2). 


§ 19. The vibrations of rods 


189, Fundamental equations. Fourier’s method is used for a number 
of problems of mathematical physics which lead to partial differential 
equations. We arrive at expansions of a given function into the 
functions originating from application of the method. We have had 
examples of such expansions in the series of problems worked out above. 

A further example is presented by the transverse vibrations of a rod, 
the equations for which we shall now deduce. 

A thin rod differs from a string in that it does work on bending. 
The required function is the ordinate y(a, t) of the axis of deformation 
of the rod with abscissa x and at the instant ¢. 

If M is the bending moment and F(z, ¢) the loading per unit length, 
we know [16] from the theory of flexure that 


a eee (1) 


ey 

Higg= Us -or 

so that we find on differentiating the first equation twice with respect 
to @: 


BI SY = F (2, t). (2) 

Equation (2) would express the condition of equilibrium of the rod 
if the force F were independent of time and the rod remained at rest. 
To obtain the equation of motion, we have to include the inertia force 
per unit length along with the external force, in accordance with 
d’Alembert’s principle. The acceleration of a section x can be reckoned 
constant at all points of the section and equal to 07y/dé?, the inertia 
force being evidently found by multiplying the acceleration by oS, where 
o is the volumetric density of the material of the rod and S is the cross- 
sectional area of the section. We must thus replace F by F — oS d?y/at? 
in equation (2), which gives us the fourth order equation: 


o2 o4 
ar t Bat =f ie, t), (3) 
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where 
5 EI 1 
B= Te F(t, th = oy F(a, t). (4) 


Great importance is attached to the boundary conditions which must 
be satisfied at the ends x= 0 and x=1 of the rod, the form of these 
being dependent on how the respective ends are fixed. If an end is 
fixed rigidly, so that the rod has a horizontal direction at that end, 
we get the two conditions: 

0 
y=0, = =0 for z=0 or g=l. (5) 
If an end is merely supported, i.e. free turning is possible about the 


fixing point, the bending moment must be zero at this point, i.e. we 
have the conditions 


oy 
> Ox? 


y =0 =0 for x=0 or w=l. (6) 
Finally, if an end is free, both the bending moment and the shearing 

force 0M/dx must be zero at that end, whereas y itself may now 

differ from zero. Hence in this case 

Oy 


fy _ 9 —=0 for x=0 or r=l (7) 
Ox? > a3 : 


In all these cases, we get a pair of conditions for each end, contrary 
to the string, where we had one condition per end. 

We also have to bring in initial conditions, of the same type as we 
had with a string: 


y| ee), Bl) =e). (8) 


As regards the free vibrations, we put f(z, ¢) = 0 in equation (3), 
which gives 
Oty 


at 
ge + Ogee = 0. (9) 


190, Particular solutions. As in the case of a string, we seek a 
particular solution of this equation in the form 


y =T (t) X (2). (10) 
We find by substituting in (9) that 
T” (t) X (a) + BT (t) XM (x) =0, 
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or, as for a string: 
1 (t) XO (2) 


Brit) Xj — I, 
where k‘ is constant, k being assumed real. 
This gives us: 
1” (t) + bk T (t) =0, (11) 
X® (x) — k* X (x) = 0. (12) 
The general solution of equation (11) is 
T (t) = N sin (bk*t + 9), (13) 


ie. solution (10) is again a standing wave, such that points of the rod 
perform harmonic vibrations of the same frequency and phase but of 
different amplitudes NX(x) which depend on z. 

The general solution of equation (12) can also readily be found. 
Its characteristic equation [30] is 


at —kt=0 
with roots k, —k, tk, —ik for k # 0, so that its general solution is 
X (x) = C,e™ + C,e~™ + C3 coska + Cysinke, (14) 
which may be written alternatively, on expressing e and e~™ in terms 
of cosh kz and sinh kz and changing the arbitrary constants C, and C,: 
X (x) = C, cosh kx + C, sinh kx + Cy; coskx + C, sin kx. (15) 
We now distinguish the various cases of boundary conditions. 


1. If the rod is supported at both ends, we must satisfy conditions 
(6) at c= 0 and x=1, ie. 


X(0)=0,+0,=0; X"(0)=k(C,—C,) =0 
X(l) = C, cosh kl + C, sinh ki + C, cos kl + C, sin kl = 0 
X”(l) = k? (C, cosh kl + C, sinh kl — C3 cos kl — C,sin kl) -= 0, 
and these obviously give with k # 0: 
C,=C;=0; (16) 
C,sinhkl+ C,sinkl=0; C,sinhkl—C,sinkl=0.  (16,) 


The last system of simultaneous equations has the obvious solution 
C, = C, = 0, in which case all the constants C are zero and we get 
the trivial solution X(x) = 0. We neglect this case and assume that 
at least one of constants C,, C, differs from zero. 
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If C, = 0, it follows from (16,) that C, = 0 since sinh kl ¥ 0 for 
k #0 [I, 177]. We must therefore take C, 4 0. We get C,sin kl = 0 
on subtracting the two equations (16,), so that we finally have the 


equation for k: 
sin kl = 0. 


If this condition is satisfied, equations (16,) now reduce to C, sinh kl 
= 0, so that C, = 0; thus we obtain from (14), on writing C, =C: 
X (x) = Csinkz. (17) 

Equation (17) gives the same values for k: 


Qt nr 
ay Te aa ee 1 9 eee gy 


Kt4 

a 
as in the case of a string, and the subsequent arguments and formulae 
are the same as in [167], the only difference being that the eseney 
@, of the nth harmonic is given by 


bn2n? 


On = a (18) 


instead of by expression (44) [168]. 

With & = 0, equation (12) has the general solution: X(z) = C,+ 
+ 0,2 + C, 2? + 0,2, and we find on attempting to satisfy condi- 
tions (6) that all the constants C must vanish. 

2. If the rod is rigidly constrained at both ends, we must satisfy 
conditions (5) for = 0 and x = 1, which gives: 

X(0)=C,+0C,=0; X’(0)=k(C,+C,)=0 
X(l) = C, cosh kl -+- C, sinh kl + C3 cos kl + C, sin kl = 0 
X’(l) = k (C, sinh kl + C, cosh kl — Cg sin kl +- C,cos kl) =0. 
Hence it is clear that 
C3=—C,; GQ=—C,, — (19) 
and we get the system of simultaneous equations for C, and C,: 


C, (cosh kl — cos kl) +- C, (sinh kl — sin kl) = 0 


20 
C, (sinh kl +- sin kl) +- C, (cosh kl — cos kl) = 0. a 


The necessary and sufficient condition for this system to have a 
solution differing from C, = C, = 0 is that the coefficients of C,, C, 
are proportional: 

coshkl —coskl _ sinh kl — sin kl 
sinh ki -+ sinkl ~~ ‘cosh ki — cos kl © 
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In this case, the two equations (20) reduce to one, which can be 
written, on using the relationships: 


cos?a-+sin?'a=1, cosh?x —sinh?2=—1, 


in the form: 
cosh kl- cos kl = 1. (21) 


We have obtained an equation for k analogous to (17) in the previous 
case. On writing 
ki=i, 


for brevity, we have a transcendental equation for A: 


cosh J cos A == 1. (22) 


Fie. 140 


On writing (22) as 


cos A = cosh A 


and drawing the graphs of the left and right-hand sides (Fig. 140), 
we find that (22) has an infinite set of real roots: 


0, HA, +4,..., EAn... 
where the difference 


| 2n+1 


e 9 az—+>Q as Loo, 


We shall only pay attention to the positive roots for the present: 
his Pagisicw apees (23) 


These correspond to an infinity of values of parameter k: 


a eee ee ee (24) 
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Condition (21) is satisfied for these values of k, one of equations (20) 
is implied by the other, and we can put: 


C, = C (sinh kl — sin kl); C, = — C (cosh ki — cos kl). 


On writing for constants C,, C, their values given by (19), substitut- 
ing in (15) and setting C = 1, which we can obviously can do without 
loss of generality, we obtain the solution X(z) as: 


X (x) = (sinh kl — sin kl) (cosh ka — cos ka) 
— (cosh kl — cos kl) (sinh kx — sin kx). (25) 


Strictly speaking, we get the infinite set of solutions, 


xX, (x), X, (x), eee Xn (x), eer (26) 

found by substituting k, for k in general formula (25). 
We cannot make use of the negative roots, —/,, —A,, ... since they 
correspond with the values —k,, —k,, ... of the parameter, which 


yield the same sequence of functions (26) in view of the oddness of 
functions (25) with respect to k. 

On replacing k by its values (24) in (13), we find the corresponding 
sequence of functions 7'(t): 


T, (t), T, (t),..., Tr(t),...3 7, (t) = N,8in (wnt + Pp); Op = OKR, (27) 
and finally, the sequence of solutions of equation (9): 
4, (2, t), Ya (8,8), <0 Yn (8), 29, (@,t) = T(t) X_ (we). (28) 


We obtain exactly analogous results for all the remaining conditions 
for the ends of the rod: having expressed the function X(z) in the form 
(15) and substituted it in the boundary conditions, we get a system 
of four simultaneous equations with four unknowns Ci C,, Cy, Cy, 
which have a non-zero solution when and only when the parameter k 
satisfies a certain transcendental equation having an infinity of real 
roots. Substitution of a root k of this equation in the coefficients 
of the system gives a system in which one equation is a consequence 
of the other three, and constants C,, C,, C3, C, are completely determin- 
ed except for an arbitrary common factor: thus we obtain the functions 
X, (x) as linear combinations of ordinary and hyperbolic sines and 
cosines. 
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191. The expansion of an arbitrary function. We shall not stop to 
work out all the particular cases in detail but shall consider how to 
satisfy the initial conditions: 

= oy 
¥ | t-0 YP (x), “OL 


We use the same method as in the case of a string and seek y(z, t) 
as a sum of particular solutions (28): 


= (2). (29) 


y (2,0) = Syn(2t) = ST) Xa (2). (30) 
n=1 n=1 


On setting: 
a, =N,8ing,, 6, = N,,co8 gp, 
(30) becomes: 
y (x, t) = |S (a, 008 wt + b, sin o,f) X, (x), (30,) 


n=li 


and conditions (29) give: 
> AnXn(®) = 9 (#)3 Sn On Xn (%) = Y (2). (31) 
n=! n=1 


We see from this that the problem of finding the coefficients a, b, 
reduces to that of expanding the given functions 9(x), p,(x) into series 
in the functions X,,(x). These latter series are analogous to the Fourier 
series considered above. 

We shall follow the same method as for the Fourier series in [142] 
and merely show how to find the coefficients of these expansions; 
we assume that the expansions are possible and omit any discussion 
of their convergence or divergence. We also assume here that the 
boundary conditions of the problem are not necessarily those enume- 
rated in items 1 and 2 of [190], but are any of (5), (6) and (7) above. 

Let f(z) be a function given in the interval (0,7) and let it be 
required to expand this in the form: 


n=1 


We assume that this expansion is possible and that series (32) can 
be integrated term by term. The coefficients A, can be found by 
virtue of the orthogonality of the functions 


X, (a), X_(z),..., Xp_(@),... 
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in the interval (0,7); for we shall now show that 
I 
§ X(t) Xm_(z)de=0, if n¥m. (33) 
6 
We do this by first noting that the X,(z) satisfy equation (12) by 


definition, if the k there is replaced by kp, i.e. 


XW (x) = kA X, (2). 
We now have: 


XP (w) = by Xp (oe); XY (x) = Ky Xm (2). (34) 


On multiplying the first equation by X,,(z) and the second by 
X,(x), then subtracting and integrating from 0 to 1 with respect 
to xz, we get: 


t 
(ki, — kn) J X,, (x) X,, (2) dx = 


I 
= J [X@ (x) X, (x) — X® (x) X pq (x)] de, (35) 


After this, we only have to show, in order to prove (33), that 
! 


f [AHP (x) X, (2) — XP (x) Xp, (x) da = 0, (36) 

since the factor (k*, — k&4) does not vanish for m ¥ n. 
Integration by parts gives us: . 
§ XQ (a) X, (a) dx = Xm (x) X,, (aw) — J Xn’ (x) X, (a) dz = 
= Xin (x) Xp (x) — Xiq (x) Xp (x) + JX, (@) KF (x) de, 

and similarly: 
{ XP (a) Xn (x) daw = Xp" (x) Xm (w) — X4 Xin (e) + J Xh (a) Xf (2) der, 
whence we readily deduce that 


i 
{ [(X® (x) X,, (2) — XW (a) X,, (a)] de = 
0 

= [Xin' (x) Xp (x) — X” (x) Xm (2)] [Fh — 


— [X%, (x) Xp (x) — X4 (x) Xin (a2)] ECS. 


The right-hand side of this last equation contains the values at 
x=0 and «=1 of X,(x), X,(x) and their derivatives up to and 
including the third order, and whichever of conditions (5), (6) or (7) 
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we take, a vanishing factor is found in each term of the right-hand 
side. Thus equation (36) is proved, and with this the orthogonality 
expressed by (33). 

With m = n, integral (33) becomes 


I 
I,= J X2 (a) da (37) 


and is a well-defined constant which can readily be found in each 
particular case. We have, for instance, in case 1 [190]: 


1 
I,,= | sin? = dz = 
0 


Aa 
- 


{t follows that if we change the system of functions X,(x), X,(z), 
..+, &p(x%) into the system 


X(t) Xs(@) — Xale) 
VI, ’ VI, bf , V1, ’ ’ 


we obtain a normalized as well as orthogonal system [148], i.e. the 
integral of the square of each function is unity. We return to the 
determination of the coefficients A, of expansion (32). On multiplying 
both sides by X,,(x), integrating with respect to x from 0 to 1, and 
taking account of relationships (33) and (37), we find at once that 


t 
Sf) Xm (2) de = Am Iw 
whence 


qt l 
; f (x) Xm (x) dx {i@) Xin (x) da 


m Im 


{x (x) da 


We thus arrive at an expansion resembling a Fourier series, of an 
arbitrary function f(z): 


I 
° {7 (@) Xp (@) de 
f(z)= A,X,(2), where A,=—-————_.. (38) 
wee { xa (@) de 
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After what has been said, the determination of the constants a, 
and 6, in equations (31) presents no difficulty at all; we have, in 
fact, on replacing f(x) by g(x) and 9,(x) in (38): 

l I 
4 o (2) Xn (a) de 4 $1 (2) Xn (x) de 
= ; b,, = OOOO 


an (39) 


i 1 
j XA (x) dx On ; X? (x) da 

Substitution of all these in series (30) gives us the final solution 
of the problem. 

The forced vibrations of a rod are treated precisely as in the case 
of a string, except that the function f(z, ¢) is now expanded in functions 
X,(x) instead of in sines. 

It is clear from the above that the standing wave method isapplicable 
with equal success to the vibrations both of strings and of rods. 
Whilst the method of characteristics is very useful in studying the 
vibrations of strings and the equation of telegraphy, it has not yet 
been applied with real success to equation (9). 


§ 20. Laplace’s equation 


192. Harmonic functions. We consider in the present article partial 

differential equations of the form 

eU FU eu 

gat + Gyr toe = 9 (1) 
where U is a function of x, y, z. As already mentioned, (1) is known as 
Laplace’s equation. We have also seen above that the left-hand 
side is written symbolically as AU, this being described as Laplace’s 
operator on the function U. We saw in [87] that equation (1) must 
be satisfied by the potential of a gravitational force or of the inter- 
action between electric charges at all points of space outside the 
attracting bodies or the charges which produce the field. 

An equation of type (1) was also encountered in [114], where it 
was satisfied by the velocity potential of the irrotational flow of an 
incompressible fluid. We proved in [117] that (1) must likewise be 
satisfied by the temperature in a homogeneous body if the heat 
exchange is stationary, i.e. the temperature U depends only on the 
position of the point and not on time. Similarly, our investigation 
of [118] of a stationary electromagnetic field led to Laplace’s equation. 
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If U is independent of one cvordinate, say z, equation (1) reduces to 
eU , eU 
oe So “Oy? = 0. (2) 

In this case, U has the same value on any line parallel to the z 
axis, in other words, the values of U show the same variational picture 
on any plane parallel to the zy plane, so that only the latter plane 
need be considered. 

A function which is continuous, together with its derivatives up 
to the second order, in a volume (three-dimensional domain) (D) 
where it satisfies equation (1) is said to be harmonic in (D). The 
same term is applied in regard to equation (2) for a domain in the 
ay plane. We elucidate below some properties of harmonic functions. 

A function U, in addition to satisfying equation (1), has usually 
to be subjected to certain boundary conditions in problems of mathe- 
matical physics. Initial conditions are naturally absent in the present 
case. Boundary value problems for equation (1) amount fundamentally 
to the following: to find a function which is harmonic in a domain (D) 
and the values of which are assigned on a surface (8) of the domain. 
This is generally known as Dirichlet’s problem. When we speak of the 
values of U “on a surface (S) of the domain” we understand the 
limiting values attained by U on approaching points of (8) from 
inside (D). The problem may be formulated more precisely as: to 
seek a function U which is harmonic inside (D) and is continuous 
over (D) including its boundary (8), the values of U being specified 
on (S). The function specified on (S) must naturally be continuous. 
We shall assume for simplicity that the boundary of (D) is a single 
closed surface (S). It may be noted that (D) can be finite or infinite. 
In the latter case, it lies outside (S). With a finite domain, we have 
an interior Dirichlet problem, and with an infinite domain, an eaterior 
Dirichlet problem. The latter problem requires the further condition 
that the function tends to zero at an infinite distance, or as we 
usually say, vanishes at infinity. The boundary condition for Dirichlet’s 
problem is written as 

U \s) =f (M4), (3) 
where f(J/) is a continuous function given on the surface (S) and M 
is a variable point of (S). The interior Dirichlet problem is similarly 
stated in regard to equation (2) for a plane domain, the boundary 
condition consisting of a specification of U on the contour of the 
domain. The exterior Dirichlet problem on a plane requires the 
function to have a finite limit at an infinite distance. 
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We shall mention one other type of boundary condition, when the 
normal derivative is assigned on the surface (8): 


0U 
On {sy = F(A). (4) 
The task of finding a harmonic function satisfying this type of 
boundary condition is known as Neumann’s problem. It is met with 
in hydrodynamics when considering the motion of a rigid body in 
an ideal incompressible fluid. Boundary condition (4) here expresses 
the equality of the normal components of velocity of a point M of 
surface (S) of the body and of the fluid particle adjacent to M. 
Neumann’s problem can likewise be stated for equation (2). 
We shall derive some necessary formulae before passing on to 
elucidate the properties of harmonic functions. 


193. Green’s formula. Let (D) be a finite domain bounded by a 
surface (8), and let U, V be two functions which are continuous and 
have continuous derivatives up to the second order inside (D) up to 
its boundary (9). We consider the integral: 


t=) | Gea ++ -s + ee} do =|) ea ae V dv. 


On using the obvious identity: 


ou eV. so (u er) 


Or Oz Ox \~ “Ox 


U ov 


dx) Oa? 


and the corresponding identities for 0/dy and 0/0z, we can write the 
integral as 


1=[[I eB) + FOZ +S 0 Fer | [foaves 


We transform the first term on the right by using Ostrogradskii’s 


formula: 


fe) |e aoe (n, X) + U Foo (n, ¥Y) + 


+UZ cos(n, z)|as —{ [ [Uavde 
(D) 


or [102]: 
r={ fuz-as—{ { [var ae, 
(S) (D) 


193] GREEN'S FORMULA 571 


where (n) is the outward normal in respect to (D) at points of the 
surface (8). 


We thus arrive at what is known as Green’s preliminary formula: 
dU OV 0U aV aU OV 
| Ul Geet t+ ty ty te ae) = 
(D) 


= [| [grad U-grad V dv = {Jogeas - THAN, (5) 
(D) 


(S) 


The left-hand side of this equation remains the same on interchang- 
ing U and V, so that the same must be true for the right-hand side, 
i.e. we can write: 


10 oe ds — POA ST ae Gn 08 — ead 


whence Green’s formula is obtained in its final form: 
f[ {wav —vav) do = {{Ue-v Fas. (6) 
(D) (S) 


We sometimes use the inward instead of the outward normal, in which 
case we only have to change the signs of the derivatives with respect 
to the normal on the right-hand side; thus Green’s formula reads 
with the inward normal: 


Care Pa ae | (Fag Ya) (6,) 


where n; is the normal direction into (D). 

The domain (D) can be bounded by a number of surfaces (8). 
Green’s formula is applicable in this case except that the surface 
integral on the right has to be taken over all the surfaces bound- 
ing (D). It should be noted that the outward normal (n) from (D) 
is now directed into the surfaces that bound (D) from the inside [63]. 

As we have remarked, it is sufficient to require the continuity of 
functions U, V and of their derivatives up to the second order as 
far as the surface (S) when deducing Green’s formula (6). Certain 
demands must naturally be imposed on (98). We may fall back here 
on the conditions for which Ostrogradskii’s formula was deduced [63]. 
These conditions amounted to the following: the surface (S) can be 
split up into a finite number of pieces such that there is a continuously 


\ 
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varying tangent plane on each piece as far as its boundary. Such a 
surface is said to be piecewise smooth. The boundaries of the pieces 
of surface in question must be piecewise smooth lines. This condition 
imposed on the surface can likewise be 
fn) expressed analytically. 

An important practical corollary of 
Green’s formula expresses the value of 
the function at any given point J, inside 
(D) as the sum of a surface and a volume 
integral. Let the function U(M/) be defined 
in the domain (D) and be continuous 
along with its derivatives up to the 
second order as far as (8). 

We apply Green’s formula to this function and to the function 
V = l/r, where 7 is the distance from a given point M, inside (D) 
to a variable point M. The function V = 1/r becomes infinite if 
the point M coincides with M,, and we cannot apply Green’s formula 
to the whole of (D). We isolate M, with a small sphere of centre 
M, and small radius g, and write (2,) for the surface of this sphere 
and (D,) for what is left of (D) after removing the sphere (Fig. 141). 
The functions U and V = I/r have the required continuity in (D,) 
and we can apply Green’s formula to this domain, which gives us: 


Silat) — +AU] dv = 


F) i () -} 
[fo 2s fas [fo EI 2 athas, 
“(S) : (2g) 


the integration being carried out over both the surfaces (8) and 
(2) bounding (D,). But, as we have seen, V = 1/r satisfies Laplace’s 
equation, i.e, A(1/r) = 0 [119]. Furthermore, the normal n is in 
precisely the opposite direction to the radius r on the sphere (2'), 
so that the normal derivative in the integration over (2,) is taken 
with the opposite sign to the derivative with respect to r. On taking 
all this into account, we can write (7) in the form: 


sae 9 Sle *() —+ 20] ag 4 


“4 [[-4evas— [[2%2as=o. (8) 


(Zp) (~g) 


Fia. 141 
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We now let the radius o of the sphere tend to zero. In this case, 
the first term in the last equation tends to the volume integral over 
the whole of (D) [86]. The second term is independent of 9. We show 
that the third term tends to the limit 4x U(M,). Using the fact that 
r has the constant value g on (2), we can write: 


[fae U (M) as = = | [U (t)as. 


(29) (Zp) 


The mean value theorem gives us: 


ff aU Un as == U (M,) 4g? = And (M,), 


(29) 


where M, is a point on the surface of (2,). This point tends to My 
as g—>0, whence it is clear that the above expression tends to 
4x U(M,). Similarly, application of the mean value theorem to the 
last term gives us: 


~ [Ie ares = ~ a] foras = = i mp tt? = _# My te 


The first order derivative of U with respect to any direction remains 
bounded as M, tends to M,, since by hypothesis U has continuous 
derivatives up to the second order everywhere inside (D). The factor 
4x0 tends to zero as 9—> 0. Hence it is clear that the last term in 
equation (8) tends to zero. The limit of equation (8) finally gives the 
required corollary of Green’s formula: 


=) 
jfpszaos|{[o 22) 2 22 Jas 4 array =o 
(dD) (S) 


or 


vat=z) |p Elas apf stan. 


We notice once more that this formula is valid for any function U 
which is continuous and has continuous derivatives to the second 
order in the domain (D) as far as (8). 

Similar formulae are applicable in the case of a plane. We shall 
state these without dwelling on their proof. Let (B) be a plane domain 
with contour (/), and let n be the outward normal with respect to (B) 
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to the contour. In the case of a plane, Laplace’s operator takes the 
form in Cartesian coordinates: 


aU aU 
AU = Oat + Oy . 


The formula for a plane corresponding to (6) runs: 


ee NaaNan= (UV Z)as. (10) 


There is no complete analogy in regard to expression (9) since it is 
essential for (9) that the function 1/r satisfies Laplace’s equation. 
This is not true on a plane, and instead of 1/r we have to take a 
solution of Laplace’s equation of the form log r or log (1/r) = —logr, 
where 7 is the distance from any fixed point of the plane to a variable 
point M. Thus instead of (9), we have the formula on a plane: 


I 0 (1 0U l 
U (Me) = 3 | [u Se" ~ lose an [de + ae If AU -logrdS, (11) 
) 


where /, is any fixed point inside (B) and 7 is the distance of a variable 
point M from M,. 

It may be noticed that the triple integral in expression (9) is 
improper, since the integrand becomes infinite at the point M,. The 
integral is obviously convergent, however, since the absolute value 
of the integrand is less that A/r? with p = 1. A similar remark applies 
in the case of expression (11). 


194, The fundamental properties of harmonic functions. We take a 
function U, harmonic in a bounded domain (D) with surface (3S). 
On assuming that U and its derivatives to the second order are 
continuous as far as (S), we can apply Green’s formula (6) to U and 
the harmonic function V = 1, and obtain, since AV = A(1) = 0 
and 0(1)/4 n = 0: 


{{soas=o0, (12) 
(S) 


which gives us the first property of harmonic functions: the integral 
of the normal derivative of a harmonic function over the surface of the 
domain is zero. 
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If we apply expression (9) to the harmonic function U, we obtain, 
since AU = 0: 


da 
U (M,) -i1| [20 U 2G), (13) 


Hence we have a second. eee of harmonic functions: the value 
of a harmonic function at any interior point of the domain is expressed 
by equation (13) in terms of the values of the function and its normal 
derivative on the surface of the domain. 

We remark that the integrals in (12) and (13) do not contain second 
order derivatives of U. In order to apply these formulae, it is sufficient 
to assume continuity of the harmonic function and its first order 
derivate as far as (S). This may be seen simply by applying a slight 
contraction to the surface (8) and writing (12) and (13) for the con- 
tracted domain (D’) in which there is continuity of the second order 
derivatives as far as the boundary surface; we then pass to the limit 
on expanding (D’) back to (D). The contraction can be accomplished, 
say, by adding the same small length 6 to the inward normal at each 
point of (S). The ends of the added lengths form the new (contracted) 
surface. The surface (S) must be such that, for all sufficiently small 6, 
the operation described leads to a surface which does not cut itself 
and which is piecewise smooth [193]. This matter is treated in 
more detail in Volume IV. 

We shall apply (13) to a particular type of domain — a sphere 
of radius R and centre M,; we assume, of course, that the function U 
is harmonic in the sphere and that both U and its first order derivatives 
are continuous as far as its surface (2'p). 

In this case, the outward normal n has the same direction as the 
radius of the sphere, so that we have: 


on or r2? 
and equation (13) gives: 
1 oe 1 
U (My) al Fae Se +r U)as. 


But r has the constant fee i on the surface 2’p of the sphere, 


so that: 
U (Mo) =e l{ asta [[vas, 
(2R) (Za) 
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or, by (12). we can finally write 


ss U da 
U (M,) = 2: (14) 

This formula expresses a third property of harmonic functions: 
the value of a harmonic function at the centre of a sphere ts equal to the 
arithmetic mean of its values on the surface of the sphere, i.e. is equal 
to its integral over the surface divided by the surface area. 

This leads us almost at once to a fourth property of harmonic 
functions: 

A function which is continuous as far as the boundary of a domain 
and is harmonic in the interior attains its greatest and least value only 
on the boundary, unless the function is a constant. We give a detailed 
proof of this proposition. Let U(M) attain its greatest value at some 
interior point M, of the domain D where U(J/) is harmonic. We draw 
a sphere 2, with radius 9 and centre M, so that it belongs to D, 
then we apply (14) and change the integrand U to its greatest value 
Uw™™ on J. We thus get 


U (M,) < Len), 


the sign of equality only being obtained in the case when U is con- 
stant on 2, and equal to U(M,). Inasmuch as U(M,) is the greatest 
value of U(M) in D by hypothesis, we must in fact obtain the sign 
of equality, so that we can say that U(M/) is constant inside and on 
the surface of every sphere with centre 27, belonging to D. We show 
that it follows that U(J/) is constant throughout D. 

Let N be any interior point of D. We have to show that U(N) = 
= U(M,). We join M, and N by a line of finite length, say by a step- 
line, which lies inside D, and we let d be the shortest distance from 
this line 1 to the boundary 8 of D (d is a positive number). By what 
has been proved above, U(M) is equal to the constant U(M,) on a 
sphere with centre 1M, and radius d. Let M, be the last point of 
intersection, reckoning from J,, of the line J with the surface of this 
sphere. We have U(M,) = U(M,), and by what was proved above, 
U(M) is also equal to the constant U(M,) on the sphere with centre 
M, and radius d. Let M, be the last point of intersection of 2 with 
this sphere. As above, the function U(M/) is equal to the constant 
U(M,) on the sphere with centre 1, and radius d, and 80 on. By con- 
structing a finite number of such spheres, we can verify that U(N) = 
= U(M,), which is what we had to prove. It can also be shown that 
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U(M) can have neither maxima nor minima inside D. By using the 
demonstrated properties of harmonic functions, it is very easily 
shown that the interior Dirichlet problem, mentioned in [185], can 
have only one solution. In fact, if we suppose that two solutions U,(J/) 
and U,(M) exist, harmonic inside D and having the same boundary 
values f(J/) on the boundary S of D, the difference V(M) = U,(M) — 
— U,(M) will also satisfy Laplace’s equation inside D, so that this 
is also a harmonic function, with a boundary value of zero everywhere 
on S. Hence it follows directly from what has been proved above 
that V(M) is identically zero throughout D, since otherwise it would 
have to attain a positive greatest, value or negative least value inside 
D, which is impossible. Two solutions U,(M/) and U,(M) of Dirichlet’s 
problem must thus coincide throughout D. The uniqueness of the 
solution of the exterior Dirichlet problem is similarly proved, on 
taking into account the vanishing by hypothesis of harmonic functions 
at infinity. 

Precisely analogous properties are obtained for harmonic functions 
on a plane. We have here, instead of (13): 


on” 


U (M,) =~ [(U oN08 ogr 5) as, (15) 
i 


whilst the mean value theorem takes the form: 


U(M) = 54) U 4s, (16) 
AR 


where Ap is the circle of radius R and centre M,. For the exterior 
Dirichlet problem, we require only the existence of a finite limit at 
infinity, and not vanishing, as in the three-dimensional case, whilst 
the proof of uniqueness is different from that given above. The 
required proof will be found in Volume IV, where we consider the 
Dirichlet and Neumann problems in more detail. 
We now notice that any constant is a harmonic function satisfying 
the boundary condition: 
| 
an |e , 
whence it follows that the addition of an arbitrary constant does not 
affect the solution of Neumann’s problem with given boundary 
values of 0U/dn, i.e. the solution is defined to within an arbitrary 
constant. It also follows from equation (12) that the function f(J/) 
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appearing in the boundary condition of the interior Dirichlet problem 
cannot be arbitrary, but must satisfy the condition: 


pa 0: 


It may further be (noted in conclusion that expression (13) still 
holds in the case when U(M) is a harmonic function in an infinite 
domain, consisting of the part of space outside the surface S. Here, 
we only have to make a hypothesis about the order of smallness of 
U(M) at infinity, icc. when the point M becomes infinitely remote 
It is sufficient (and necessary) to assume the validity at infinity 


of the inequalities | 
R|U(M)| <A; RY) lca, (*) 


where £ is the distance of M from the origin or any other fixed point 
of space, A is a numerical constant, and / is an arbitrary direction 
in space. To prove relationship (13) for an infinite domain with the 
conditions indicated, we simply apply it for the finite domain bounded 
by the surface S and by a sphere of sufficiently large radius with centre 
at say M,. As the radius tends to infinity, the integral over the 
spherical surface tends to zero in view of the conditions stated above, 
and we obtain (13) for any point M, lying outside S. As we shall see 
in Volume IV, conditions (*) are certainly satisfied if U(M) tends 
to zero as M moves to infinity. 


195. The solution of Dirichlet’s problem for a circle. We saw in the 
previous section that the solution of Dirichlet’s problem is unique. 
However, we do not yet know if a solution in general exists. We shall 
confine ourselves to particular cases and shall not consider existence 
in the general case. Various methods of solution will be used, and we 
start with the plane case. 

Let it be required to find a function, harmonic inside a circle and 
taking previously assigned values on the circumference. Let RF be 
the radius of the circle, and let the centre be taken as coordinate 
origin. The boundary values given on the circumference will now 
represent some known continuous function /(@) of the polar angle on 
the circumference. We take a variable point M with polar coordinates 
(r, 9) inside the circle. The required function must satisfy Laplace’s 
equation [119]: i 5 : 

U 1 ®?U 
oe a) he oe 
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or 
» #U eU 
ae tt ge + apr = 0: a) 


We apply Fourier’s method here and seek the solution of (17) as. 
the product of a function of @ only and a function of r only: 


U = 7(9)-@(r). (18) 
We substitute this expression in (17): 
rw” (r) x (8) + rw’ (r) 4 (6) + x” (8) w (rT) =0 


x" (8) rw" (r) + rw" (r) 
40) ee (18) 


or 


The left-hand side of this last equation contains only the inde- 
pendent variable @, and the right-hand side contains only 7, so that. 
both sides must be equal to the same constant which we can write 

s (—k?). We thus get two equations: 


xy” (0) +h 4 (0) =0 and rw" (r)-+ 70’ (r) — kw (r) = 0. 
The first of these gives, for k # 0: 
x (8) = Acoské+ Bsinké. 


The second is Euler’s equation [¥2]. We seek its solution as w(r) = 


r: 


r2.m(m — 1)r™-2 + rmr™— — ker = 0, 
whence we obtain on cancelling r":m?— R= 0, ie. m= +k, 50 
that the general solution becomes: 
w (r) = Crk + Dr-*, 


provided the constant k differs from zero. Substitution in expression 
(18) gives us for U: 


= (A cosk6 + Bsin k6) (Cr* + Dr-*). (19): 
With k = 0, we have the equations: 
x" (0) = 0 and rw” (r) + ’ (r) = 0, 
from which we readily find that 
= (A + BO) (C + Dlogr). (19,) 
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We now proceed to determine the constants A, B,C, Dand k appear- 
ing in expressions (19) and (19,). We notice that the addition of 22 
to the angle @ is equivalent to a rotation about the origin, in the 
course of which the single-valued function U(r, 0) must return to its 
initial value. Thus the first factor of (19), depending on 6, must be 
periodic in @ and of period 27. It follows that the constant k can only 
take integral values, k = +1, +2, +3, ...,-+-7,... 

But if we substitute k = n or k = —n in (19), the result obtained 
must be essentially the same in view of the arbitrariness of the 
coefficient B, so that we can confine ourselves to positive integral 
values of k (the characteristic numbers of the problem), ie. k = n 
(n = 1, 2,3, ...). 

The periodicity of solution (19,) requires the vanishing of the 
constant B. We thus arrive at the following solutions: 


U,, (7, 0) = (A, cos nO + B, sin n6) (C,r" + Dr) (n= 1, 2,...) 
Uy (7, 8) = Ay (Cy + Dologr), 
where the constants have been provided with subscripts since they 
can be different for different values of n. Turning now to the second 
factor, that depends on 7, we notice that the solution has to be finite 
and continuous at the centre of the circle, i.e. for r = 0. This implies 
that the constant D, and all the D, have to be put equal to zero. 


On writing A, for the arbitrary constants A,C,, and similarly B, 
for B,C, and A,/2 for A,yC@,, we can express the solutions as 


U,, (7, 9) = (A, cos nO + B, sin n6)r" (n=1, 2,...): 
A 
U; (7, 6) = oe . 
Since Laplace’s equation is homogeneous and linear, the sum of 
these solutions will also be a solution, i.e. we arrive at the solution as: 


U(r, 0) = fo + > (A,,cos 6 + B, sin n6)r". (20) 
n=] 


We now determine the arbitrary constants A, and B, in accordance 
with the given boundary condition: 


U (7, 0) |,-r =F (9), (21) 


where /(@) is a continuous function given in the interval (—2 < 6 < 2) 


and f(—z) = f(x). 
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This condition gives 
{(6) = fo +> (A,, cos n6 + B,, sin n6) R". (22) 
n=! 
It is clear from this that A,R" and B,R" are the Fourier coefficients 


of f(6) in an interval of length 22, say in the interval (—z, x). On 
evaluating these from the familiar formulae 


A 


+n 
a — | f(t) sin nt dt (23) 


n— 


and substituting the values obtained in equation (2), we get the 
required solution of Dirichlet’s problem. 

On comparing Fourier series (22) with the solution as expressed 
by (20), we can state the result obtained as follows: the solution of 
Dirichlet’s problem for a circle is obtained by writing down the Fourier 
series for the boundary values f(0) and multiplying the (n + 1)-th term 
by (r/R)”. 

The solution can be expressed as a definite integral instead of by 
the infinite series (20). We substitute expressions (23) for the coeffi- 
cients in (20): 


U (r, 0-2 froa+S2] f(t) cos n (t — 6): & +) at 


or 
U (r, 8) = Lp [1+ 2 (-F-)' cosm (¢ —6)| at 


Formula (14) of [I, 174] gives immediately: 


l—r? 


Le 2S PCOS MO = ae oncoag ce i (O<r< 1). (24) 
n=1 


On replacing r by 7/R and 9 by (t — @), we finally get the following 
expression for U(r, @): 


1 R? — 7? 
UG.0) 9, i () w—aReos eH Te (25) 


It may be pointed out that if we wrote (-+-k?) instead of (—k?) for 
both sides of equation (18,), we should have (Ae“ + Be~**) instead 
of (A cos ké + Bsink@) in expression (19), and the exponential 
expression is not periodic for any real k. 
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We have assumed in deducing formula (25) that a solution of the 
Dirichlet problem, i.e. a function U(r, 6), exists. Moreover, we have 
made use of the Fourier expansion (22) of f(@), which is not necessarily 
valid, and we have substituted r= R directly in this expansion. 
All this obliges us to check formula (25), i.e. we have to show that 
the integral on the right-hand side yields a harmonic function inside 
the circle r< R and that /(@) gives the boundary values of this 
function on the circumference. We generally refer to the integral in 
(25) as a Poisson integral. 


196. Poisson integrals. We shall take the radius RF of the circle as 
unity in this section so as to simplify the writing; in this case, (25) 
takes the form 

+2 
1 l1—?r 


The integral yields a function of r and 6, since the second factor of 
its integrand, 


1—?r 
1 — 2r cos (¢ — 6) + 7? (27) 


contains the parameters r and @ in addition to the variable of integra- 
tion ¢. This second factor has a period of 27 with respect to 0, and 
the same is therefore true of function (26). It follows from the obvious 
inequality 1 — 27 cos (¢ — 0) + 2? > 1 — 27 + 7? = (1 — 7)* that (27) 
and its derivatives of any order are continuous functions of r and 6 
for 0 < r < 1. This means that the integral of (26) can be differentiated 
with respect to r and 6 under the integral sign [80], and this can only 
concern the factor (27). But it is easily shown by using the expression 
for Laplace’s operator in polar coordinates [119] that (27) satisfies 
Laplace’s equation. It follows at once from this that expression (26) 
defines a function U(r, 9) which is harmonic for r < 1. An important 
part of the proof still remains: to show that U(r, @) is equal to f(@) 
on the circumference r = 1. 

We remark first of all that the harmonic function U(r, ) is identi- 
cally equal to unity if we set f(t) = 1 in (26), in other words: 


: Nesta 28 
1—2r cos (t—8) +r? de. 28) 


x 


t + 


| 
hog 
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The proof is as follows. We have from (24): 


— fr? co 
[eee pe = 1+ asd ae 6) (0<r<l), 
the series on the right being uniformly convergent in regard to , 
since its terms do not exceed 2r” in absolute value. On integrating 
term by term with respect to t, we obtain (28). 

Function f(t) is defined on the circumference r = 1 and has period 
22, ie. f(—2) = f(z). We continue it outside the interval (—z, z) 
in a periodic manner so as to get a continuous function /(¢) of period 
2x in the interval —co <t < +00, 

We introduce a new variable of integration »y = ¢ — @ in place of f, 
so that t = » + @ and dt = dg. On taking account of the periodicity 
of f(t) and cos (¢ — 8), we can retain the original interval of integration 
(—, x) [142] and write: 


1—r 


+2 
U(r, )=32 | Mo+%) pe de. (29) 


Let the point (7, 6) tend to (1, 9,) on the circumference. We have 
to show that, with this, 


lim U (r, 0) = f (95). 
We carry out the change of variable in the integral of (28), multiply 


both sides of the equation by /(6,), and subtract the equation obtained 
from equation (29): 


1—r? 


+ 7% 
U(r, 8) — f(8) = 32 [{ (fp +9) — fd] p—accem pp AP. (80) 


We now want to show that the integral on the right tends to zero 
as r—> 1 and 6-» @,, i.e. that its absolute value is as small as desired 
for r sufficiently close to unity and 6 to 0). For any given positive e, 
an 7 can be found such that in the interval —7 < » < 7, 


[F(p + 8) —f (6)| <5 (31) 


for all @ sufficiently close to 6). We divide the interval of integration 
in (30) into three parts: 


(—2, —n),(— 7,7), (4,2). (32) 


584 THE PARTIAL DIFFERENTIAL EQUATIONS OF MATHEMATICAL PHYSICS {196 


We consider the absolute value of the integral over the second 
part: 


+7 
l= 32 | (+9) —/(6))] =p ae. 
—# 


On noticing that the fraction in the integrand is positive, replacing 
the difference term by its absolute value, and using (31), we get: 


€ 1—r 
|< oe [ita 


or, on widening the interval of integration: 


€ 1 —?r 
In|<9-3 x loop? 


whence, in view of (28): 
|La|<=- (33) 


We now consider the integral over the first of intervals (32). 
We have cos » < cos 7 in this interval, so that 


1 — 27 cosy + 7? > 1 — 2r cosy + 7? = (1 — 7)? + 27 (1 — cos) 
or 


1 — 2rcosg+r2 > 4r sin? 7. 


The absolute value of the difference [f(p~ + 8) — /(@))] does not 
exceed some fixed positive number M, since /(t) is a continuous 
periodic function. We can thus write for the integral over the first 


interval: 


[,|<—*— 1-7) (0), 


8xr sin? 3 


whilst a similar inequality is obtained for the integral over the third 
of intervals (32). The right-hand side of this inequality tends to 
zero as 7-> 1, so that the sum of the integrals over the first and 
third intervals has an absolute value less than «/2 for all r sufficiently 
close to unity. If we take into account (33) and the arbitrary smallness 
of ¢, we can say that the right-hand side of equation (30) in fact tends 
to zero as r—> 1 and 0 -—> 6. 


196] POISSON INTEGRALS 585 


The connection between the integral expression (26) and the Fourier 
series for {(@) should be noticed. The Fourier series is of the form (22), 
where for the moment we put #& = 1: 


As o 2 (A,, cos n6 + B, sin n§), (34) 


the coefficients being defined by (23) with A = 1. If, for instance, 
(9) satisfies Dirichlet conditions [143], series (34) is convergent for 
all 6. We cannot assert this in the general case of a continuous function. 
We can always say, however, that A, and B, — 0 as n-» ©, so that 
the series 


fo -- S (A, cos n0 + B, sin n6) r" (35) 
n=l 


converges for 7 < 1, and as is clear from [195], the sum of the series 
in fact gives function (26). It also turns out that the sum of series (35) 
tends to {(@) as r—> 1, i.e. the sum tends to the function from which 
the Fourier series (34) originated, although this latter series may in 
fact be divergent. 

We apply this idea to any series, say 


bond 
ay 


Un- (36) 
n=l 
If this series is convergent to the sum s, Abel’s theorems regarding 
power series [{I, 148] show that the series 


w(r) = > unr" (37) 
n=0 


is convergent for 0 < r < 1, and in view of its uniform convergence 
in the interval 0 < r < 1 [I, 149], we have: 
lim w(r)=s. (38) 
r+1—O 
It may happen, however, that series (36) is divergent, whilst 
series (37) converges for 0 < r < 1 and o(r) has a limit as r—> 1 — 0, 
i.e. (38) is valid. In this case, s is called the generalized sum of divergent 
series (36) in Abel’s sense, and we refer to an Abelian summation 
of (36). It follows at once from what has been said that the generalized 
sum exists for convergent series and is the same as the ordinary sum. 
The results obtained above in regard to Poisson’s integral can be 
stated thus: the Fourier series of a continuous periodic function f(8) 
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has an Abelian summation for any 6 and a generalized sum equal to f(6). 
It should be noticed that, in investigating the Poisson integral, the 
point (7, 6) has tended to (1, @,) in any manner, and not necessarily 
along a radius. 

Let us suppose that r > 1 in integral (26). We may verify, exactly 
as above, that (26) yields a harmonic function outside the circle r = 1. 
We investigate its boundary values by rewriting it in the form: 


tn 1_{2/¥ 
U (r, 0) = — x 10 ee ay di.  (26,) 


r 
This new integral is the same as (26), provided we replace the r 
in the latter by l/r, whilst we have 1/r <1 since r > 1. Thus all 
our previous discussion is applicable, on changing 7 to 1/r, to the 
integral (26,), which therefore tends to /(@,) as the point (r, 6) tends 
to (1, 6,) from outside the circle. Hence we can say that the function 


r2 — ] 


+7 
1 
V(,.0)= >> | (7s ea 


gives the solution of Dirichlet’s problem with boundary values /(@) 
for the part of the plane lying outside the circle r = 1. As is evident 
from the last expression, the function V(r, 6) has a finite limit when 
the point (r, 6) becomes infinitely remote: 


+n 
. 1 
lim V(r, a) =s- | fae. 

As we remarked above, the solution U(M) of the Dirichlet problem 
for an infinite part of the plane lying outside a closed contour J is 
unique if we assume that the required function tends to a finite limit 
when the point M is at an infinite distance (cf. Volume IV). 


197. Dirichlet’s problem for a sphere. Let R be the radius of a 
sphere (’) and let f(1’) be the given boundary value of a harmonic 
function on the surface of the sphere, M’ being a variable point of 
the surface. We assume that the function /(M’) is continuous on the 
surface of the sphere. 

Let r denote the distance of a variable point M of space from an 
arbitrary fixed point M, inside (2). In addition to M,, we take the 
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point M, lying on the produced radius OM, of the sphere and such 
that (Fig. 142): 
OM,-OM, = R?. (39) 
The point M, outside the sphere is sometimes said to be symmetrical 
to M, with respect to (2). Let 7, denote the distance of the variable 
point M from M,. If M lies at M’ on the surface of (2), r and 7, are 
connected by a simple relationship which we shall now deduce. The 
triangles OM, M’ and OM, M’ are similar, since they have a common 
angle with vertex at O and the sides 
forming this angle are proportional 
by (39). It follows from their 
similarity that 


|MoM’| _ |OMl 9. 7 _ |OMel 
| 4M’ | |OM’ | 1 R 
whence 

| en: 1 

7 mee MO) 


where 9 = |OM,| is the length of 
the radius vector from the centre 
of the sphere to M,. Since M, lies 
outside the sphere, 1/r, does not 
become infinite inside the sphere and therefore represents a harmonic 
function inside it [119]. Equation (40) gives the boundary values of 
this function on the surface of the sphere. Let U(M/) be the solution 
of the Dirichlet problem. Equation (13) gives: 


1 
vata = 2) 29 SE 5 ia Py an) 


On the other hand, we find on applying expression (6) to the harmonic 
functions U and V = I/r,: 


sa fffese—o%a 


On multiplying both Aine of (42) by the constant R/42o and sub- 
tracting from (41), we can eliminate a én by using (40): 


vara 2)Jo|2 Gd Eas 


Fie. 142 
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The given function /(M’) represents the values of U on (2), so 
that we can write the above as 


2 i 
sapet{fran[sth "lee, om 
() 


This is in fact the solution of the Dirichlet problem for a sphere 
since the integrand is known. We shall put the difference in square 
brackets in another form. We first remark that the surfaces r = const. 
are spheres with centre M,, so that grad r is a unit vector in the 
direction M, M, and consequently, 


& _ grad, r = cos(r, 2) 


On 
and 
1 ] 
Jamon: 
Sa a on ee COPE 
Similarly, 

8 (=-] 
Ty ] 
Ba (71, 2), 


where the r and r, in the cosines denote the directions M, M and 
MM. This gives: 


alr} oC) 


‘oon on 


I R 
= — cos (7, n) — ore 008 (71,7). (44) 


On introducing 9, = | OM, | = R?/e, we can write from triangles 
OM’M, and OM’M;: 


e?= R?-+7r2?—2Rreos(r,n); of = BR? +7? — 2Rr, cos (7, 2). 


Having thus determined cos (7,7) and cos (7,, 7), substitution in 
equation (44) gives us, in view of (40) and the definition of Q,: 


nG) CG) we 


@ on an Rr3 


so that we can now write (43) as: 


U (Me) = aa | fry Fas, (45) 
(*) 
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Alternatively, if we bring in the angle y formed by the radius vector 
OM, with the variable radius vector OM’, the angular spherical 
coordinates (0’, gp’) of the point Jf’, and the spherical coordinates 
(09, 99, Po) Of M, with the origin at O, we can write: 


an 2a 
R , , R? — 9? . , , ? 
U (0,94, Po) =a Jre »P \ Te ogRon yy eytn mn? dé’ dy’. (46) 
ry 


This integral form of U(M,) is analogous to the Poisson integral 
obtained in the case of a plane. To prove that the integral appearing 
in (45) yields a harmonic function, it is sufficient to show that the 
fraction (R? — 9)/r? is a harmonic function of M, for fixed I’. 
We introduce spherical coordinates with the origin at M’ and the z 
axis directed from M’ to O and with the usual notation of @= 4 OM’ M,. 


We now have: 
R2—@? = 2Rcos 6 ee 
r3 ~ r2 r 


We find on substituting the right-hand side above in the spherical 
coordinate form of Laplace’s equation that we in fact have a harmonic 
function of the point M,). We now show that, for any position of UZ, 
inside the sphere: 


] ¢ F2 e? _ 
me) | r3 dS = 1. (*) 
Zz 
We take spherical coordinates with the origin at O and the z axis 
directed from O to M,, with in this case 0=4M,OM’ and ? = 
= Rh? — 2R 9 cos 6 + go. The integral in equation (*) becomes 


24 2" 
=I f Rt sin 6 dé dp = 
4nR F (R? — 2Ro cos 6 +- 92)8/2 
0 


Pi 


_ (R892) R sin 6 de 7 
= 2 (R2 — 20R cos 6 + 92)*'2 
0 
R2 — g2 6-0 
= ae (BR? — 29R cos 6 +g)? | 


whence, if we take into account the fact that 9 < R, we get expres- 
sion (*): 


dp [J Patas = Pee (gl, - yA) =. 
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The further proof of the fact that integral (45) has boundary 
values {(J2) on the sphere proceeds as in the case of the Poisson 
integral. 

The solution of the exterior Dirichlet problem with boundary 
values f/(M’) is given by: 


U (Mo) = gag | [ Hat) HS = as (45,) 
3 


or 


ann 
R , , 2 R? ® , , ? 
U (@, 9%, Po) =a | [re P ) TeFLaphacay Taye Hin dé’ dy’, (46,) 


where 9 =|OM)|, r=|M,M’| and y=ZM,OM’, whilst here 
e@ > R. It may be shown as above that the integral of (45,) yields a 
harmonic function outside the sphere. To verify that U(M,) has the 
boundary values f(Jf), we rewrite (46,) as: 


U (0, 65, Po) = 
= 0’ iy (9 ? R’? — 9” i, ba ; 
=a! | » 0) Ra ay R cosy Fo 8D ¢’, (46,) 


where 9’ = g- and &’ = F-), With this, we have 9’< R#’, and 
when the point (¢, 09, ~,) tends to M(R, 9, »), lying on the sphere 
2, (0’; 99, Mp) tends to (R’, 6, g). We have, from the result obtained 
for the interior of the sphere: 


an x 
R’ , , Rt — 9” ° , , ’ 
a J | £8. ©) care pai 8in 0" a0’ dp’ + f (IL), 


and we can say, since 9’-> R&’, that the right-hand side of (46,) in 
fact tends to {(J), as we wished to prove. It should also be noticed 
that, by (46,), U(e, 95, yo) tends to zero when M, is at an infinite 
distance, i.e. when 9 — °°. This follows from the fact that the numera- 
tor in the integrand of (46,) contains 9”, whilst the denominator is 
clearly of order 0°. 


198. Green’s function. The solution of the general case of the interior Dirichlet 
problem for any surface (S) may be deduced from the above solution for the 
spherical case. Expression (13) does not give the solution directly since 0U/dn 
appears under the sign of the double integral, in addition to U itself, the 
values of which are known on the surface. To solve the problem, we have to 
eliminate the derivative. Let M, be a fixed point inside (S). Let G,(M; M,) 
be a known function with the following two properties: (1) considered as a 
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function of the variable point M, it is harmonic inside (S); (2) its boundary 
value on (S) is 1/r, where r is the distance from the variable point of (S) to M,. 
Let U(M) be the required solution of the Dirichlet problem. We can write, on 
applying (6) to the harmonic functions U(M) and G,(M; M,): 


= 0G, (M; M,) F 0U (M) 

o=[ [fran SE! — ea; mo as, 
(S) 

or in view of the boundary value of G,(M; M,): 


o= Lf ry Se 2 Jas. 
an r on 
(S) 
On multiplying this equation by 2/4 and adding to (13), we get: 


U(M,) = — al UM gel —Gi(M; Myles. a7) 


_This gives the solution of the Dirichlet problem, if G,(M;M,) is known. 
The difference in square brackets: 


G(M; M.)=~—G,(M; Ma), (48) 


is known as the Green function for the domain bounded by (S) with pole at My. 
Two basic properties of Green functions follow from the definition of G,(17; M,): 

1. G(M; M,) is harmonic inside (S) except at the point M, where it becomes 
infinite; whereas the difference G(M; M,) — l/r remains finite and is harmonic 
everywhere inside (S). 

2. G(M; M,) has zero boundary values on (S). 

If we place a unit positive electric charge at M, and look on (S) as a conduct- 
ing surface joined to earth, Green’s function G(M; M,) gives the electrostatic 
potential of the field obtained inside (S). 

In the case of asphere, G,(M; M,) isequalto(R/o) + 1/r, from (40), and Green’s 
function becomes: 


G(M; M,) = ca ——-—. (49) 


We have obtained (47) by using (13) and applying Green’s integral formula 
to U(M) and G,(M; M,). This procedure requires special proof, involving an 
investigation of the behaviour of the derivatives on approaching the surface 
(S). A rigorous proof of (47) with wide assumptions regarding the surface (S) 
and the function U(M) on (S) was first given by A. M. Lyapunov. 

We have a precisely analogous formula for the solution of the interior Dirichlet 
problem in the plane case: 


0G (M; M,) . 
—— on ds, (48;) 


U (M,)=—s- | UM) 
I 


where the Green function G(M; M,) for the domain with contour / and pole at. 
M, must have the following two properties: 
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1. G(M; M,) is harmonic inside (2) except at M,, where it becomes infinite; 
whereas the difference G(M; M,) — log 1/r is harmonic at all interior points 
including M),. 

2. G(Z; M,) is zero on the contour (J). 

It may readily be seen that only one function can exist with these two pro- 
perties. If there were two, say GM; M,) and G)(M; M,), their difference 
would be harmonic everywhere inside S or 1 and would be zero on these bound- 
aries, i.e. it would be identically zero inside S or 1. 


199. The case of a half-space. As an example of the application of (47), 
we consider the Dirichlet problem for a half-space. We require to find the func- 
tion U(a#, y, z) which is harmonic in the half-space z > 0 and has known 
boundary values f(z, y) on the plane z = 0: 


U |209 =f (@; y)- (50) 


Let r be the distance of a variable point M from the point M,(%, Yq; 2), 
where z, > 0, and r, be the distance of M from M,(2o, Yo, —Zo), the symmetrical 
point to M, with respect to the plane z = 0. The fraction 1/r, is a harmonic 
function of M in the half-space z > 0, since M, lies outside this region. If M 
lies on the plane z = 0, obviously, I/r, = l/r. Green’s function becomes here: 


G(M; M,)=———= 
ry 
ae ee eee ee ee ee, 
V (a — 2&9)? + (y ~ Yo)® + (2 —2o)* V (a — %)® + (y — Yo)® + (@ +20)? 
From the point of view of the half-space, the outward normal to the plane 
2=0is in the opposite direction to the z axis, ie. 0/an = —0/0z, and (47) gives: 
+a +a 
1 re) 1 
U (Xo, Yo: 2 }=— { { f(y) ge[ eg es Gare 
ee ae G2 Ly (a — ae)? + (y — yo)® + (2 —20)* 


ea ae | 
_ dz dy. 
V(@— 20)? + (y— Yo)? + (% +20)? Jeno 
We have to put z = 0 after differentiating the square bracket. Some simple 
‘working eventually gives us: 


+o +0 
U (2 2, 20) = Se | i i (2, y) dxdy. (61) 


(a — %o)* + (y — Yo)? + z8]*? 


We shall not verify that the right-hand side represents a harmonic function 
and has limiting values f(z, y) when (2, Yo, Zo) tends to (x, y, 0). Infinitely 
remote points lie on the surface of the domain in the present case, and it may 
readily be seen that the solution has the following property: if f(x, y) is continu- 
ous at infinity, ie. has a definite finite limit a as the point (x,y) moves to 
infinity on the plane z = 0, U(x,, yo, 29) has the same limit a as (% 9, Yo. Zo) 
moves to an infinite distance in any manner in the half-plane z > 0. 
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In other words, our solution has the required boundary values even for infini- 
tely remote points of the plane provided f(z, y) is continuous at these points. 
In the same way, solution of the Dirichlet problem for the half-plane y > 0 
leads to a Green function of the form: 
1 1 
log — log ; 
V(@ — ao)? + (y — Yo)? V (a — 20)? + (y + Yo)? 


and with boundary values 


log + — tog = = 
1 


U yao = f(z), (52) 


(48,) gives the solution as 


U (ao, Yo) = 2 | ——-E____ da. (53) 


The detailed treatment of Neumann’s problem is left over to Volume IV. 


200. Potential of a distributed mass. We take the non-homogeneous 


Laplace equation 
aU eU eU 
aot + oye + Gar = P(e Y 2) a 


in a finite domain D with a surface S. The general solution consists 
of the sum of some particular solution and a function harmonic in D. 
Let a solution exist to which (9) is applicable. Since the derivative 
of 1/r with respect to any fixed direction satisfies Laplace’s equation, 
the integrand in the surface integral of (9) and the integral itself 
are harmonic in D. Thus the triple integral in (9) must satisfy equation 
(54). But by (54), the AU in the triple integral can be replaced by 
g(x, y, 2), 80 that we have as a particular solution of (54): 


U (x, y, y= pf [feet a (55) 
D 


an r 


r= VE— a)? + (n— yl + (C— 2) 


We have obtained this result on the assumption that (54) has a 
solution to which (9) is applicable. A full solution of the problem 
requires a more detailed consideration of the volume potential (55) 
with definite assumptions regarding g(N). We write yu(N) = 
= —g(N)/42 and consider the following distributed mass potential: 


V (any =f { fee dv (56) 
.D 
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or 


V (a, y, 2) =| | (He dv. (56,) 
D 


Let u(N) be continuous in D as far as S. As already remarked, 
integral (56) is a particular solution if M lies outside D. In this case, 
V(M) has partial derivatives of any order. These derivatives can be 
obtained by differentiating under the integral sign, and V (J) satisfies 
Laplace’s equation AV =0.If M belongs to D, (56) exists as an impro- 
per integral and the integral obtained by differentiating the integrand 
e.g. with respect to x likewise exists. We have not shown, however, 
that this latter integral yields the partial derivative of V with respect 
to x. We shall prove two theorems regarding integral (56): 

THEOREM 1. If pu(N) ts continuous in D as far as 8S, V(M) and its 
first order partial derivatives are continuous throughout space and the 
derivatives can be obtained by differentiation under the integral sign. 

We shall carry out the proof for any position of M in regard to D. 
We replace 1/r by a new function which only differs from 1/r for r < e, 
where ¢ is a given positive number, and which is continuous and has 
continuous derivatives with respect to the coordinates as far as r = 0. 
We do this by taking, for r < ¢, the polynomial: a + Br? =a + 
+ B[(E— x)? + (yn — y)? + (¢ — 2)?], a and B being chosen so that, 


for r= e: 
a+ fe? = + and ope=— +; 


e2 
in this way, we obtain continuity of the derivatives at the meeting- 
point of functions I/r and a+ £7’, ie. at r=e. The equations 
written give: a = 3/2e, 8 = —1/2e3, and we arrive at the function 
g(r), defined by the equations: 


J, (r) =+ for r>e 
(57) 


3 1 
R.A )=—s--aa" for r<e. 


On replacing the 1/r in integral (56) by this function, we get instead 
of V(M): 


V.(M)={ [ fu) o(r) de, (58) 
D 


which is continuous throughout space and has continuous partial 
derivatives which can be found by differentiating under the integral 
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sign, since the integrand of (58) is itself continuous and has con- 
tinuous derivatives for 7 > 0. We can write, for instance: 


9536) __ a {uw (W) 2g, (7) de. (59) 


We consider the difference: 
v(m) —V.(M) ={ f fu) [=—g, | av (60) 
D 


Since 1/r and g,(r) are identical for 7 > e, their difference appearing 
on the right-hand side is zero for all points NV lying outside the sphere 
o, with centre M and radius «. If, for instance, M lies outside D 
and «¢ is less than the distance of Mf from D, the integral on the right- 
hand side of (60) is zero. 

In other cases, the sphere o, can belong partly or wholly in D. 
If we write m for the greatest absolute value of u(N) in D and 
remember that g,(r) is a positive function, we can write for the 
integrand in (60): 


|e Wy [> —9.)]| < m[> +9. 0] (61) 


whilst the integrand vanishes outside o,, as already remarked. We can 
clearly write, on integrating the positive function on the right-hand 
side of (61) over the whole of o,: 


s2nn 


_ = if sa | 
|V (MM) veani<m| | fl +9.(r)| 7 sin 0 dé dg dr 


We obtain on replacing g,(r) by the second of expressions (57) and 
carrying out the quadratures: 


| V (Mt) — V,(M)| <= met. 


It is clear from this that the continuous functions V,(M) tend 
uniformly as regards the position of the point M to V(M) as e— 0, 
so that V (J) is likewise a continuous function [I, 144]. We investigate 
the partial derivatives of V(M) by differentiating the integral of (56) 
with respect to x under the integral sign and writing W(D/) for the 
new integral obtained: 


w(M)=f f fume (=) ae. (62) 
D 
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As above, we now consider the difference: 
0V,(M) __ a (1 Q 
a oa ee (W) |g (5) — ap 9 (7) | a 


On noticing that we have, for any function A(r): 


a 
> 


Fe h(n) = 
and that |(z—é/r)| < 1, we can write as TE the last —_ 
| Qa (1 ) dg, (r 

|) [ge (F)- eae || <m [a +| 


or, precisely as above: 
, 


| 


2a 


r dg, (r) 
[tele 


Tr 
7 for r<6&, 


Pr sin 6 dé dg dr. 


w (at) — 0 mf 


Since, by (57), 


| ge (7) 
dr 


we obtain after carrying out the quadratures: 
| W (at) — P50) |< same, 


whence it follows that as «— 0, oV,(M)/0 « > W(M) uniformly with 
respect to M. We proved above that V (17) tends uniformly to V (JZ). 
Remembering the theorem of [I, 144], we see that W(M) is the 
partial derivative of V(M) with respect to x, ie. using (62): 


EJ fJeartar jf fuang (Ye 
D D 


The continuity of W(M) follows from the continuity of partial 
derivatives (59) and their uniform convergence to W(MM), so that the 
theorem is fully proved. The derivatives with respect to y and 2 may 
be investigated in precisely the same way. It may be noticed that 
our proof has made use only of the boundedness and integrability 
of p(X). 


201. Poisson’s equation. We must amplify our assumptions 
regarding y(W) before finding the second order derivatives of V(M). 
THEOREM 2. If the continuous function u(N) has continuous first 
order derivatives inside D, V(M) has continuous second order derivatives 
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inside D and satisfies the equation inside D: 
AV (M) = — 4au (MN). (63) 


We take any fixed point M (x9, yo, 2.) inside D. Let o, be a sphere 
with centre M, and radius « lying inside D, and let D, be the part 
of D lying outside o,. We split potential (56) into two terms: 


FL oO aa 
eff Juan 2ar—v,an +r. an, (64) 
and, in view of ae 1: 
‘eet =| [June (Fars 
+[ffeung (4) a= Ay een. (65) 
We have: , 
e(=-#(F): (=1@=2" WFC ) 


and we can therefore write: 


w(W) e (4) =—- ¢[euns|+ 4 -s. 


On substituting this expression for the integrand of the integral 
over a, in (65) and applying Ostrogradskii’s formula we get: 


gee W) = (+) dv + 


+) ae dv =a cos (n, 2) +48, (66) 


where S, is the surface of sphere o, and n is the direction of the 
outward normal to S, at the point NV. The first term on the right-hand 
side of (66) is a proper integral for M lying inside o, and has derivatives 
of all orders inside o,. The same can be said of the third term, consisting 
of an integral over the surface of o,. The second term is the volume 
integral over o, with continuous density 0 u(N)/aé, and by Theorem 1, 
has continuous first order derivatives throughout space. Hence we 
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can say that 0V(M)/dx has continuous first order derivatives inside o,. 
In view of the arbitrariness of choice of M, in D, we can say that 
dV(M)/dx has continuous first order derivatives everywhere inside D. 
On applying the same arguments to oV(M)/ay and oV(M)/éz, 
it can be asserted that V(J/) has continuous second order derivatives 
inside D. It now remains for us to prove (63) for any point 1, inside D. 

We turn to equations (64) and (66). As we know, the potential 
V,(M) of the distributed mass over domain D, is a harmonic function 
inside o,, since o, lies outside D,, ie. AV,(1Z) = 0 inside o,, so that 
AV(M) = AV,(M) inside o,. It follows that AV(M) is simply 
obtained by first differentiating the terms of (66) with integration 
over o, and S, with respect tox under the integral sign (using Theorem 
1), then obtaining analogous expressions for the second order derivat- 
ives with respect to y and z, and finally adding all three derivatives. 
It must be borne in mind here that only the factor 1/7 in the integrands 
depends on (2, y, 2). Having thus found AV() inside o,, we take 
its value at the centre M, of sphere o,. If we write AV(M,) for this 
value, and 7, for the distance from M, to the variable point of integra- 
tion, we get: 


av (ate) =f f J[Pem ee 


Pre eieers 


+5 © Gos (n, z)| ds. (67) 


This expression is valid for any choice of «, provided the sphere oa, 
lies inside D, and the value of AV(I/,) is clearly independent of the 
choice of «. We let « tend to zero, and show that the triple integral 
likewise tends to zero. It is sufficient to take the integral of one of 
the terms. Let m be the greatest absolute value of the continuous 
function dyu(N)/aé in a sufficiently small fixed sphere o,,. Recalling 
that | (€ — 2)/r, | <1, we have for e < €): 


Jf G2 A ao mf 


On introducing spherical coordinates with origin at 1, and writing 
dv = 72 sin @d@ dy dr,, it may be seen that the right-hand side is 
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equal to m - 4ze, whence it follows that the triple integral tends to 
zero as E—> 0. 

We now consider the surface integral of (67). Since the outward 
normal n is directed along the radius of the sphere, we have: 


C—2 
73 


§&— 2% 


=* cos (n, 2) + 2% 
To 


3 
T> 


cos (n, y) + cos (n, 2) = 


= > [cos? (n, x) + cos? (n, y) + cos2 (n, z)| ay = 


so that the surface integral can be written as 


= fle ds, 
Ss 


or, on using the mean value theorem, as 


<x | [w(W) ds = 4nu(W,), 
Se 


where JN, is a point on S,. As e— 0, N, tends to M, and u(N,) > 
—> »(M,), and the surface integral of (67) gives in the limit 47 y(17/,), 
which brings us to (63). We generally refer to (63) as Poisson’s formula 
or Poisson’s equation. 

It follows at once from the theorem proved that, if (zx, y, z) is 
continuous in a domain D as far as its surface 3 and has continuous 
first order partial derivatives inside D, (55) gives the solution of 
equation (54). We remark that, if g(W) is defined throughout space 
and diminishes rapidly enough as N moves away to infinity, we can 
take D as the whole of space. 

Similar theorems may be proved for the integral over a plane 
domain: 


V (Mf) = f { w(W) log — de 
or ; 


V(x, y=] we nlog—do; (r= VE—2P + 9). 
B 


If u(V’) is continuous in B as far as its contour, V (MZ) is itself continuous 
and has continuous first order partial derivatives throughout the 
plane, these derivatives being obtainable by differentiation under the 
integral sign. If, moreover, u(N) has continuous first order partial 
derivatives inside B, V(M) has continuous second order partial 
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derivatives inside B and satisfies Poisson’s equation at every interior 
point of B: 
AV (M) = — 2xp(N) 


In addition to integral (55), we consider 


U.(M)=— | [[eaacn; wav, (55,) 
D 


where G(M; N) is Green’s function in domain D with pole N. The integration 
in (55) is carried out with respect to the point N. We can write, on taking into 
account expression (48): 


ee | || oe Fae) N) do, 


where G,(M; N) is a harmonic function of M everywhere inside D and has 
the boundary value 1/g on S, @ being the distance from a variable point on S 
to the point N. Since M appears as a parameter in the integrand of the second 
integral whilst G,(1Z; N) is harmonic everywhere inside D, it follows that the 
second integral is likewise a harmonic function of M inside D. Laplace’s operator 
yields ~(M) from the first term on the right-hand side by what has been 
proved, so that the U,(M/) defined by (55,) satisfies equation (54). Further- 
more, in view of the fact that G(M; N) has zero boundary values on S, (55,) 
shows us that U,(M) satisfies the boundary condition on S: 


U,(M)|s5=0. 


Equation (55,) defines the solution of equation (54) satisfying the boundary 
condition written. The boundary values of solution (55), obtained as values of 
the integral on the right when the point (z, y, z) lies on S, depend on ¢(z, y, z). 
It should be remarked that the above investigation of function (55,) is not 
strictly rigorous; we require a further investigation of the dependence of 
G(M; N) on the point N, a proof that we can differentiate under the integral 
sign and can pass to the limit under the integral when M tends to a point on 
the surface S (cf. Vol. IV). 


202. Kirchhoff’s formula. Equation (13) gives the value at every interior 
point of a function harmonic inside a surface S as an integral over S. An 
analogous expression can be got for the function V(a, y, z, t) = V(M; t), satisfy- 
ing the wave equation 

Laer (68) 
Ot? . 
Let V(M;t) be continuous together with its derivatives to the second order 
in a domain D bounded by a surface S, with allt > 0. Let M, be a fixed point 
in D and let r = M,M denote the distance from M, to a variable point M. 
We apply general formula (9) to the function 


U (x,y, z,t)=V (=. Ys &, t— 5] , (69) 
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or more briefly, 
U(M,th=V (™. i =) (70) 


If w(t) is a function of t, we write [w] for the function obtained by replacing 
the ¢ in w(t) by ¢ — rfa, i.e. [w] = w (¢t — 1r/a). 

We usually call [w] the retarded value of the function w(t). The meaning of 
the term becomes clear if we take a as the velocity of propagation of some 
process. 

We can write (69) or (70) in this notation as: U = [V]. In differentiating 
(69) with respect to the coordinates it must be recalled that [V] depends on 
the coordinates both directly and indirectly via the r, appearing in the fourth 
argument. We thus get 


oU OV 1fo0V)] or 
an =|%|- a (aloe: (71) 


Similarly, on using the expression for Laplace’s operator in polar coordinates 
with centre M, [119]: 


e2U 2 0U 1 Qo. 0U 1 eU 
aS Or? Ee Gp r? sin @ “on (si 8p) + r?sin?@ Og? 


and bearing in mind that 


1a), CU fev). eU | SY) 
00 =| «86 |’ ~— 08? = |g: dy? |. Op?” 


aU (7-1/4 _ eu fev) 27av7), 1 [a 
or 6 L Or | | ae ~[ar]-slaalt a a | 


we get: 
U 27 GV 1 [ eV 2 [ov 
- = 071-3 | gor | +a lar |- a [rl 


But we have, by (68), [AV] =, 1/a? [@?V/dt2] and therefore: 


2{1 eV eV 17 o0V 
sv == | [Fe |—|aar|-s lal}. 


It may readily be shown that 


ie cio el eo ai eee 72 
fo ator ar |~> Pore | 7 x |t (12) 
is the divergence of a vector: 
AU . 27 9oV 
Sea div {= [=| grad (log nv} . (73) 


We have in fact by the formula of [112]: 
div (fA) =/div A-+ grad/-A. 


In the present case, f = 2 [0V/0t]/a, and A = grad (log r) is a vector of length 
l/r directed along the radius vector from M,. The scalar product grad f. A is 
the product of | A | and the projection of grad f on the direction of A, this latter 
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term being the derivative of f with respect to the direction of A. Thus we have 
in the present case: 


div {= [Gerad (log r) | “or ar Alogr + = a Ee | 


If we use (72) and differentiate [0V/dt] in accordance with the rule for func- 
tions of a function, (73) is in fact shown to be valid. If we now apply Ostrograd- 
skii’s formula and take into account the fact that grad, (logr) = (1/r x6r/On), 


we get: 
~J [JF a= FI [Lae] sae a 
T a Of jr On 
(S) (S) 


On substituting this expression and expression (71) in the right-hand side 
of (9) and noting that U(M,, t) = V(M,, 1), since r = 0 at the point M,, we 
obtain Kirchhoff’s formula: 


a— 
roo E (HELE EEEIS Ong fon. 


This expresses V(M,, t) in terms of the retarded values of V, 0V/0t and 0V/dn 
on the surface (S). As in the case of (9) for harmonic functions, the presence 
here of 0V/0n prevents us from using the formula for solving wave equation 
problems directly. The Kirchhoff formula is closely related to Huygens principle. 

Suppose that (S) is @ sphere of radius r with centre M,. Here, 0/0n = 0/dr, 
and (74) becomes: 


V (Mo = gor ff fr [So] +2 [| + iifas. 
(Ss) 
or, on setting dS = r? sin 6d6 dp =r? dw: 
V (My; ) = gl {[-2] w - Meace (75) 
(S) (s) 


If we take the radius r = at, we have ¢—r/a = 0, i.e. the retarded value 
reduces to the value of the function at ¢ = 0, and (75) gives Poisson’s formula 
(76) of [171], ie. the solution of the problem of an oscillation propagated in 
unbounded space with given initial conditions: 


V (My!) =<] | (J). o+a { [ frreaa, (76) 
(S (Sar) 


«) at, 


the zero subscript indicating that 0V/0t and V have to be taken at ¢ = 0, 
whilst the integration is over the sphere of radius at with centre M,. There is 
a@ close connection between the form of Kirchhoff’s formula and the concept 
of retarded potential. We saw above that, for any choice of w(t), having continuous 
derivatives to the second order, the function 


+o (r—2)=1 (77) 


Tr r 
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is a solution of equation (68). Here, r is the distance from any fixed point of 
space to a variable point [175]. 

Precisely as above, we can construct a Kirchhoff formula for any solution 
of the non-homogeneous wave equation 


OV 
Oe? 


= a? AV + f (a, y, z, t) (78) 


in a domain D, though the solution obtained contains a triple as well as surface 
integral: 


1 
V (Mas t) -&// EE + SEE -e]os+ 
deff 
D 


On applying this formula to a sphere of radius at with centre M, for the solu- 
tion satisfying zero initial conditions at t = 0, we arrive at (91) of [174]. 


§ 21. The equation of thermal conduction 


203. Fundamental equations, We have seen that the equation of 
thermal conduction in a homogeneous sphere has the form: 


o(#U , eU , eU 
amd (= + oye a ar) (1) 
where 
ke 
a= |e Se 


k is the coefficient of internal conduction, y is the specific heat of 
the body and @g is the density. In addition to equation (1), we have 
to bear in mind the initial conditions, giving the initial distribution 
of temperature at ¢ = 0: 


U |rmo = f (%, Y, 2). (3) 
If the body has a boundary surface (S), we also have boundary con- 
ditions on (S), which may vary according to physical factors. For 
instance, (S) may be held at a definite temperature, which may be 
variable with time. In this case, the boundary conditions imply 
specifying the function U on (8), this U being possibly dependent on 
time. If the temperature of the surface is not fixed and there is 
radiation to the surrounding medium of given temperature U,, the 
flow of heat across (8) is proportional by Newton’s law (admittedly 
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far from accurate) to the temperature difference between the medium 
and the surface (8) of the body. This gives a boundary condition of 
the form: 

Sl + h(U —U,) =0 (on S), (4) 
where the coefficient of proportionality h is the coefficient of outward 
thermal conduction. 

For the heat distribution in a body of linear dimensions, i.e. in a 
homogeneous rod, which we assume to be located along the x axis, 


we have instead of equation (1): 


“oe oar’ (5) 

This form of equation does not take into account, of course, the 

heat transfer between the surface of the rod and the surrounding 
space. 

Equation (5) may also be obtained from equation (1) by taking U to 

be independent of y and z. The initial condition becomes for a rod: 


U |20 = f (2). (6) 


If the rod is finite, we have boundary conditions for both ends. 
An end can be subject to a given temperature, as above. With 
radiation, boundary condition (4) takes the form: 


— + h(U —U,)=0 (at the end), (7) 


the (—) sign being used for the left-hand end, with minimum abscissa z, 
and the (++) sign for the right-hand end, whilst A is a positive constant. 


204. Infinite rod. We start with an infinite rod, for which we only 
have to satisfy initial condition (6) in addition to equation (5). 
We follow Fourier’s method and first seek a particular solution of (5) 
in the form: 

T (t) X (x), 
which gives us 
T(t) X (x) = a*®T (t) X” (2), 
or 
T(t) 


Xz) 42 
aT (t) X (x) ? 


where J? is a constant. We thus obtain: 


T(t) + aaeT (t) = 0; Xa) +42 X(x) =0, (8) 
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whence, neglecting the constant factor in the expression for T'(t): 
T (t)h=e—¥*, X (x) = Acosix + Bsin dz; 


the constants A and B can depend on 4. 

Since we have no boundary condition here, the parameter / is 
completely arbitrary, and all values of A are of the same importance 
when we form the function w(z,¢) as the sum 


yet | A (A) cos dx + B (A) sin Az] 
(4) 


It naturally follows that we replace the summation over separate 
values of 4 by the integral with respect to 2 from (—°°) to (+ °), 
i.e. we put 


ua, t) = § e#t[ 4 (a) cos dx + B (A) sin Az)] da. (9) 


— oO 


We can easily verify that the function written is in fact a solution 
of equation (5) by using the formula for differentiation under the 
sign of the definite integral. We now turn to initial condition (6), 
which gives us 


lng =] (2) = i [ A (A) cos Aw + B (A) sin Ax] da. (10) 


On comparing the integral on the right with Fourier’s formula for 
the function f(z): 


f(x) =z | da ff (G)0084(¢ — 2) dé = 


= 2 [ [eos Ax [ f (€) cos AE dE + sin Ax fr (é) sin Aé dé| da 


we see that condition (10) can be satisfied by putting 


A (A) ee (€) cos aE dg, B(A) = =— fe ) sin Ag dé. 
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Substitution of the expressions obtained for A(A) and B(A) in (9) 
gives us: 


u (2, t) ={ f (é) dé f e—42*t Fcos AE cos Ax -++ sin Aé sin Ax] dA = 
ns _ {rede { ee gos A (E — x) dA = 


== | Fe) dk [ o-*" cos.a(f— x) da, (11) 
—oo 0 


where we have used the fact that the integrand is an even function of A. 
Though the solution of our problem is given by equation (11), 
this may be simplified on recalling [81] that 


oe 
| e** cos Bada = Fe e7 er, 
0 
whence 
= (¢=x)® 
1 2a I ~~ “Gart 
zfe **eos 4 (— — 2) dA = Ai ae 
0 
so that (11) may be written: 
bes l _ Gx? 
u(a t= |G spre ae. (12) 


We naturally assume that ¢ is positive in the above and later work- 
ing. The form of the solution has an important physical significance. 
We first of all remark that 


i] _ Gx}? 
etait, (13) 


2a Ym 


considered as a function of (z, ¢), is likewise a solution of equation (5), 
as is evident from the method by which it is obtained, and as may 
be verified by direct differentiation. Now what is the physical meaning 
of this solution ? 

We distinguish a small element of rod (x, — 6, 2) + 46) about the 
point x, and let f(z) be zero outside, and a constant U, inside the 
interval (x, — 6, 2+ 6). This is equivalent physically to com- 
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municating a quantity of heat @ = 2éceU, to the element at the 
initial instant, thus causing a temperature rise of U, in the element. 
The temperature distribution in the rod at subsequent instants is 
given by equation (12), which becomes in our present case: 


Xotéd ( —x)2 


: Q 
U e fat ge—_@ 
Pie ° 2a nt Qeoa Vat 26 . 


Xetd (§—x)? 
~ Aart dé 


ed 


If we now let 6 tend to 0, so that the amount of heat Q is distributed 
over a constantly diminishing section of rod and is communicated 
in the limit to the point z,, we arrive at the case of an instantaneous 
source of heat at the point x = x, of intensity Q. The presence of such 
a source in the rod leads to a temperature distribution given by: 


1 Xet  (E_x)8 


fine a won ae, 
8+0 2coaV¥nt 25 
X,—8 
Since by the mean value theorem: 
1 Net (¢—x)? _ Go—x)? 
or j e “ dé=e ‘* | where z,—6<&<2,+6, 
x8 


and §,— 2, as 6-> 0, the above expression is equal to 


Q 1 _ Go-x)? 
— =e 4a2t 
co 2a ¥nt 


It follows that function (18) gives the temperature distribution result- 
ing from an instantaneous heat source of intensity Q@ = cg located at 
the point x = & of the rod at the initial instant t = 0 (replacing x, by &). 
We can now see the meaning of solution (12). To give the section 
of the rod a temperature f(&) at the initial instant, we have to distribute 
in the small element dé about this point the amount of heat: 


dQ = ce f (§) dé, 


or what amounts to the same thing, we have to locate at & an instan- 
taneous heat source of intensity dQ; the temperature distribution 
resulting here is, by (13): 

1 (¢—-x)3 


f(é) OF Wa a ‘att ” 
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The total effect of the initial temperature /(¢) at all points of the 
rod is the sum of these separate effects, which gives us solution (12) 
obtained above: 


w(t) = [8 see “ai dé. 


Let the temperature f(x) at the initial instant t= 0 be zero 
everywhere outside an interval (a,, a,), where it is positive. Solution 
(12) now becomes: 

_ (=x)? 


uw (x, v= f t(é) ie aati dé, (14) 


If we take an arbitrarily ise x and arbitrarily small ¢, i.e. consider 
a point as remote, and an instant as near the initial instant, as we 
wish, (14) gives us a positive value for u(z, t), since the integrand is 
positive. Solution (12) thus implies the fact that the heat is propagated 
instantaneously, and not with finite velocity. This is where the thermal 
conduction equation differs essentially from the wave equation which 
we obtained when considering the vibrations of rods. 

In the case of heat propagation in a non-bounded three-dimensional 
medium, we have differential equation (1) and initial condition (3), 
and instead of (12), we get the solution: 


u (x, y, ra t) — 
+f 00 ++ 00 -+ oa 1 By eet ch pal Cet —z)2 


00 00 — oO 


We shall verify that the function given by (12) satisfies equation (5) 
and initial condition (6). The first statement follows immediately 
from the fact that the integrand of (12) satisfies equation (5) and from 
the differentiability of the integral of (12) with respect to ¢ and x 
under the integral sign, if, for instance, f(x) is continuous and absolutely 
integrable in the interval (— °°, -+-°o). As regards the initial condition, 
we bring in a new variable a instead of € in accordance with 


&é—@f 
2ayi ~ 


= 


Equation (12) now becomes: 


+00 
u(x,t) = = { f(x + a2a)t)e-® da. (16) 
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We recall from [78] that 
i, 
l= i | e— da. (17) 


On multiplying each side by f(z) and subtracting from (16), we 
have 


poo 
u(x, t)—f(xz)= - J [7 (a + a2a Vt) — f (x)| e~® da. 
whence 


| u(x, t) — f(x) | <7 | [ie + 20 Yi) — fa) [om da, (18) 


We shall assume that f(x) is bounded as well as continuous and 
absolutely integrable, i.e. | f(z) | < c, so that we have for any 2, t, 
and a: | f(z + a 2a Vt) — f(x) | < 2c. Let ¢ be a given positive number. 
We can fix a large positive N, such that 


—N oo 
—a8 =. 2¢ ( at fal 
fe da< < and |e da <—. 


oo N 


2c 
yx 
With this, it follows from (18) that: 


+N 
Jue )— Fall <te ts J if wt a2zafi) — f(a) |e da. 
—N 


Since f(z) is continuous, we can say that, for all ¢ sufficiently near 
zero and for |a| < N: 


[fw + a2a Vt) — f(x)|<te, 


so that the previous inequality can be written: 


+N 
| u (x, t) — f(x) | <seta. piers 


or all the more: 
+o 


ik e-” da, 


Jue Nf < pers | 
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i.e. we have by (17): | u(x, t) — f(x) | < e for all ¢ sufficiently near 
zero. It follows from this, in eS of the arbitrariness of «, that 


lim wu (x, t) = f(x), 
t++0 


which amounts to initial condition (6). It may be remarked that ¢t 
tends to zero through positive values. If m and M are the bounds 
of f(x), ic. m < f(z) < M, it follows from (16) that 


boo foo 
a —a? M —a? 
7 |e da<u(ei)<iz fe da, 


Thus we have, by (17), m < u(z, t) < M, i.e. the temperature u(z, t) 
lies between the same bounds as does the initial temperature for all 
positive ¢. Similar methods may be used to verify expression (15). 


205. Semi-infinite rods. Let the rod be bounded at one end, say x= 0, 
so that z > 0. We shall assume that there is radiation from the end into the 
surrounding medium at temperature 0°. 

We now have, in addition to initial condition (6), the boundary condition 


Ou 
“Ox 
whereas solution (12) is at once seen to be unsuitable since, in view of the 
Initial condition, f(x) is only defined in (0, co). It follows that f(~) must be con- 
tinued into the interval (— «0, 0) before we can use (12). 
To this end, we rewrite (12) in the form: 


=hu (19) 


x=0 


xX=0 


_a-o _ wet 
u(x,t) = saya | me dat 4 f(—8)0 watt lag, (20) 


+ oo 0 


foo 
which is readily justified on splitting { into { and f , then replacing é in 
0 


—oo —oo 


the former by (— &). In order to substitute in (19), we evaluate 


(x~ &)3 (x4+£)2 
tm ie Va i 2 gf (— Eye rte ~ "qatr Je 


Hence we deduce that, with x = 0: 


theo = jl “a YO) + /(—B] ae 
a0 2a Vat Je ’ 


oe. Mei n+ << . 


tad 
1 
°o 

| 
to 
oa _ 
~x 
al 
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Integration by parts gives us:f 


r zope, sR ee Sol aus 
f1@e tar SSS -- fred ale | =—e 40% #(£) 7 
0 


(vite ax t = 
+ [re es d= f(+0) + | re dail dé, 
0 0 
and similarly, 


ri € dé 


2a%t 


frye =1(—0)— - fre on Mae 
0 


We assume that f(x) is continued continuously into (— 0, 0). Clearly, then 


(+0) = f(—0) =/(0), 
and 
pee 
25 Da \ xt fe ie [7’ (€) + f/(— &)] dé; 


ou 
Ox 


condition (19) becomes 


ta 
z ~ a8 ppp, a ee oo 
2a¥at J ° (iP @+f(—P]—a[F@ +4(— Hf ag =o, 


which is certainly satisfied if we put 
P(-h +f =h[F(-—h +f], 


or, using for the present the notation 
P(E) =f(—£); OW (§)=—f' (—4), 
if we determine the unknown function %(£) from the differential equation 
@' (6) +h@ (é)==f' (§)—hf(§) (€>0), 
We find by integrating this equation: 


§ 
@ (g) =e" {e a oe" Te (€) — hf (8) ae. 


We find the constant C by setting § = 0: 
C= (0)=/(0), 


+ We assume that e~ 7/40 f(t) ~ 0 as E+ ow. 
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and since 


& = 
J ol 17(8) dé = f(g) ef] —h j ol 7 (6) dé =e 7 (6) — 7 (0) —h i of # (6) dé, 


we have 


é 
f(—&) =H (§) =f (&) —2he** { ef #(8) dé. 


Substitution of this expression for f(— &) in (20) gives us the final solution of 
our problem. We remark that it follows from the last expression that, as £+-+0, 
f(—0) = f(+0), ie. f(x) is continued continuously into (— oo, 0), as we assumed 
above. 

If, for example, the initial temperature is constant: 


] (x) = Up a>od, 
we have 


x 
f(— 2) =U —2he~™ ( uy o™* da = uy (2e~** — 1), 


0 
and (20) gives 


Fy vo =x co 6b +x 
& (2, 1) = —“% fe “4a de fe aot ae 
( Qa nt F F + 


co +x? —he 
+2fe “ “ agl. (21) 
it) 


It may readily be shown by the reader that this solution can be expressed 
in terms of the function 


2 7 ys 
ia dx 


as follows: 


x xz 
u (x, 1) = UO 
ee : lav 2a Yt 


A simpler result is obtained in the case when there is no radiation at the 
end « = 0, this being held at a temperature of 0°. We now have the boundary 
condition 


+ ty et h't+hx —9o + ah ri)}. (22) 


U|,-=0, (23) 


which can be obtained from (19) by dividing by h then passing to the limit with 
h— oo. The solution can be found from (22) by letting h - oo, but a simpler 
method is to continue f(z) directly into (— o, 0) in such a way as to satisfy 


h]dg=0, 


U |xap = 
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which simply means putting 


f(—§) = —f(é), 
i.e. continuing f(z) in an odd manner. 


We now obtain instead of (20): 


~ xn bP? _. xt 6)? 


u(x,t) = 


and if 


U |pno = F(Z) = Uo- 
the solution becomes 


x 


2aVt 
u (a, t) = Ta i e-? dé = uy O a : (25) 
x 
~ 2ay}t 


We now consider a rod bounded at the end x = 0 and subjected to a given tem- 
perature u = g(t) at this end. 
We first suppose that the initial temperature is 0°, i.e. 


ul =0, (26) 
and we start with the particular case y(t) = 1, i.e. 


U luo =. (27) 


We can easily find the solution of equation (5) satisfying conditions (26) 
and (27). We do this by setting 


u=v+1; 
function v is likewise a solution of (5), but has to satisfy the conditions 
Vlxap =05 Yo=—l1, 

so that v and therefore u is obtained directly from (25) by putting u, = —1 
there: 

x x 
——]| and u(z,t)=1—9 . 28 
2a Vt 2a Vt ay 

We now find the temperature distribution if the end 2 = 0 is held at 0° 
up to the instant 7 then raised to 1°. Let the distribution be denoted by u,(z, t). 
We obviously have u, = 0 to the instant ¢ = 1; thereafter u, is the same as 


the solution found above if we agree to reckon ¢ from t instead of 0, i.e. if we 
put ¢ — 7 for ¢ in (28); this gives us 


v(e,)=—| 


0 for t<t 


x 
1— 6 |—__—— tpt. 
ay] 


U, (aw, t) = 
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But it is now clear that, if the end z = 0 is held at a temperature of 1° 
only during the interval (rt, r + dr) whilst being 0° throughout the rest of the 
time, the corresponding distribution becomes 


Ou, 
Or 


U, (2, bt) —Ugeds (2) 1) = — dt; 


whereas if it were subjected to a temperature (tr) instead of 1° during the interval 
(t, t +- dz), the solution would be 


— 9 (t) Me ar, 


hence it is evident that, if the end x = 0 is subject to the temperature (1) 
for all t > 0, we obtain the full effect as 7 varies from 0 to t by summing all 
the elementary effects, which gives us the required solution in the form 


t 
u (2, t) =— [ p(x) Bear, 


0 

or, since we have for ¢ > rT: 
x 

2a Yt—+ x? 

~ $8 =e ls =l"e { e-"' dra ae @ Matt), 
or a 2ayt —T: axe Vx Qa Vn (t — ry"! 
the solution is finally 
t x2 
dye [eg ON a. (29) 


Qa¥n J (t—r)°? 
0 


We evidently get the solution which satisfies, in addition to the boundary 
condition 
U |xno = 9 (t) 


an initial condition of the general type 
U |tog =F (2), 


[nstead of the particular condition (26)] simply by adding to solution (29) the 
solution that we previously obtained, given by (24). 


206. Rods bounded at both ends. We examine one of the most 
typical cases, when the temperature at the end z = 0 is 0°: 


t|xn9 = 9; (30) 


whilst heat is radiated from the end x = J into the surrounding medium 
with zero temperature: 


= —hu| : (31) 


Xml Xam f 
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and the initial temperature is 
wlno=f(t) (O<a<)). (32) 


This problem is solved very simply by Fourier’s method. 
Since boundary conditions are present here, we subject the solution 
found above: 


eat X (x) = et | A cos dx + Bsin Ax] (33) 
to conditions (30) and (31), which give us 
X(0)=0, ie A=0; X(YV=—AX(), 


na ¥y 
~ 
~™ 
“A 
SS 
ee 
hee 
: ~ v Ve Vv, v 
“v3 “Vy -V; Q> Wi 
re 
~A 
~ 
i | sw 
“A 
Fie. 143 


whence we obtain, neglecting the constant factor B: 


X (x) = sin Ax (34) 
and 
Acos Al = — hein dl. (35) 


On substituting Al =v, we obtain the transcendental equation 


(36) 


tan v = av, wherea = -+> 


This equation has an infinite set of real roots (Fig. 143). We shall 
only take into account the positive roots: 


v1); Vo; 03.455 Un; eos (37) 


corresponding to which we have an infinite set of values of A: 


Ay» Ag, Ags ss 2) Aqy sss, Where 2, = =, (38) 
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and to which, in turn, there corresponds an infinite set of particular 
solutions of equation (5): 


B,e7*t sind, «2 (#2 =1, 2, 3,...), 


satisfying the boundary conditions. 
In order to satisfy the initial conditions, we seek u as 


u(x, t) = > B,e—*t sin 4,2, (39) 
n=l 


and obtain with t = 0: 
U|nao=f (2) = > B, sin d,2 = > B,X, (x), (40) 
n=! n=1 


where we have written X,(x) = sin A, x. We shall prove that the 
functions X,(z) are orthogonal. 

We write down the differential equations corresponding to two of 
these functions: 


X", (x) +2, Xm (@)=0; Xh(e) + BX, (x) =0. 
On multiplying the first equation by X,,(x) and the second by X,,(z), 


subtracting the equations obtained and integrating over the interval 
(0, 1), we have: 


rf 
§ [X% (x) X, (2) — X% (a) Xp (a) de + 
0 


t 
+ (42, — AR) Xin (2) Xn (x) dx = 0. 
0 


On integrating the first integral by parts, we get 
Xin (1) Xq (l) — Xn (Ll) Xm (0) + Xn (0) Xm (0) — Xm (0) X, (0) + 
I 
+ (HB, — B)§ Xm (2) Xp (x) de=0. (41) 
) 
But X,(z) and X,(x) satisfy boundary conditions (30) and (31), ie. 


Xm (0) =X, (0) =0; Xn) = —AXA); 
X!, (I) = — bX, (l. 
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In view of these equations, the term outside the integral in (41) 
vanishes, and if we bear in mind that 42, — 42 4 0 for different m 
and n, we get 


t 
| Xp (x) X,, (x) dx = 0 for m#n. 
6 


Having established orthogonality, we proceed as usual to show 
that the coefficients B, in expansion (40) are given by: 


1 1 
B,= f(x) X,(x) da: § Xi (x)dz. 
0 d 


This solves the problem of expanding f(z) in functions X,(z) and 
at the same time gives the solution of our main problem in the form 
of series (39). It will be shown in Vol. IV that the X,(z) obtained, 
as above, as a result of applying Fourier’s method to typical problems 
of mathematical physics form a closed system, and that, with certain 
assumptions regarding f(z), this latter can be expanded in the base 
interval as a uniformly convergent series in X,(x). It may be noted 
that, if we took boundary conditionsu = 0 for z= 0 and x = I, instead 
of (30) and (31), we should get X,(x)=sin naajl, and arrive at the 
usual Fourier sine expansion. 

When investigating the propagation of heat in a ring, in addition 
to the boundary conditions, we have to stipulate periodicity of the 
temperature [cf. 195]. If we take the radius of the ring as unity, so that 
its total length is 27, and let x denote the length along the ring meas- 
ured from a given point, we arrive at a solution of the form 


u(x,t) = + > (a, cos nz + 6, sin nx) e~", 
n=1 


where 


a 
oh + > (a, 008 naz + 6, sin nz) 
n=1 


is the Fourier series for the initial temperature distribution f(x) 
on the ring. 

Sufficient conditions for the series obtained for u(x, t) to be the ac- 
tual solution of our problem will be found in Vol. IV. 


207. Supplementary remarks. We take the general equation for thermal 
conduction: 


= = at cv, (42) 
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obtained on the assumption of radiation from the total surface of the rod to 
the surrounding medium, the temperature of which is taken as zero. 

We can easily verify that equation (42) reduces to equation (5) for wu by 
the simple substitution 


In the case of an infinite rod with zero initial temperature, i.e. with the condi- 
tion u = 0 for t = 0, the pias il equation 


Ou 
ae ch a, Oe Oar Sok F (a, t) (43) 
has a solution of the form 
aiid (f=? 
u (a, t) = | | F (7) —-LL—— 0 at ar. (44) 
2aVn (t — t) 


It can be found either by the same method as was used in [174] for the non- 
homogeneous wave equation, or by superposition of the basic elementary solu- 
tion (13), in which we replace t by (¢ — t) then multiply by F(é, 1) and integrate, 
from — © to +00 with respect to ¢, and from 0 to ¢ with respect to r. The 
physical significance of these operations is obvious. The solution of (43) is found 
by means of superposition of sources, distributed throughout the rod with 
intensity F(é, r), and starting to be effective at the instant 7. Superposition 
of the sources is also carried out with respect to time. 

Fourier’s method is applied to two and three-dimensional cases exactly as 
for the wave equation, except that the time-dependent factor is now an 
exponential function. 

For instance, the equation 


Ou Ou Ou 
aw 7" (ae + a) 
leads in the case of a rectangular lamina to a solution of the form 
u = eo U (a, y), (45) 


where we have written w? in the exponent so as to be able to use the expressions 
of {177}. Let the boundary condition be wu = 0 on C and the initial condition 
u = 9, (2, y) for t = 0. The solution takes the form of the series: 


—wi . . 
e sin —— sin 
o,f e m , 


u=x a 


o,t=1 


where the w? , are given by (113) of [177], and the a,, by the first of formulae 
(114). 

In the case of a circular lamina [cf. 178], substitution (45) leads to the fol- 
Jowing solution: 


oo oo = 2 
~# Amn ° in. n* cos no n(k@r) + > Bmne Oman! sin nod , (ko? r) 
n=1 


m=1 
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where the a,,,, and £,,,, are given by the same formulae as the al, and 
(1), of [178], and the w,, » by (128). 


208. The case of a sphere. We give a parallel treatment of the wave equation 
and thermal conduction equation for a sphere: 


2. 
es =a? Au ; (46) 
= =a’dp, (47) 


with the assumption that the initial data depend only on the distance r of a 
point from the centre of the sphere: 


Ou 
u = Y1 (Tr); ear P2 (7) 3 (48) 


t= 


Vlpag = V(r). (49) 
We take the boundary conditions: 


a =o ey (50) 
@ tw =0 r=R, (51) 


where R is the radius of the sphere and h > 0. In view of the central symmetry, 
the solution will be independent of the polar angle and will be a function of 
r and t only. On setting: 


u = (A cos wt + Bsin wt) U (r) ; (52) 
» = Ae—ot V(r), (53) 
we obtain the same equation AW +- k?W = 0 for U(r) and V(r), where k? = 


= w/a, On writing Laplace’s operator in spherical coordinates and using the 
fact that W depends only on r, we get: 


oe (PG) TB 0, ie 


aw 2 dw F 
“drt ty ar TW = 


We bring in a new unknown instead of W, given by 
Rr) =rW (r). 


On substituting in the equation for W, we get the equation for R: R’(r) + 
+ k? R(r) = 0, whence R(r) = C, cos kr + C, sin kr, and consequently: 


cos kr sin kr 


+C;, 


Tr r 


W (r) =C, 
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In view of the solution remaining finite at the centre of the sphere, i.e. with 
r = 0, we must write C, = 0, and substitution in (52) gives us the solution 


as 
sin kr 


u = (Acosat-+ Bsin wt) oo (54) 
nae Mer sin kr (55) 
r 


Boundary conditions (50) and (51) give us the constant k, and consequently, 
w = ak. 
Application of the second of these to (sin kr)/r results in the following equa- 


tion for k: 
kReotkR=1—hR. (56) 


With h = 0, we arrive at the equation obtained from boundary condition 
(50): 
tankR=kR. (57) 
On putting kR =v, we see that equations (56) and (57) are analogous to 
equation (36). Let k,, k., ... be the positive roots of (56). On using (55), we 
get for v(r, t): 


°° aK . 
v (r,t) = > ane atk? t ls ‘ (58) 
n=1 


Initial condition (49) gives: 
ry(r)= . a, sin kyr. (59) 
n=1 


Precisely as in [206], the functions sink, 7 are orthogonal in the interval 
(0, R), and the coefficients of expansion (59) are therefore given by: 


R R 
a,=Sry(r)sink,yrdr: § sin? k,rdr. 
0 0 


Turning to the equation for u, we first write k,, (n = 1, 2, ...) for the positive 
roots of equation (57). We have to include here the root k = 0, corresponding 
to a zero frequency w. With this, we have to write A -++ Bt instead of (A cos wt + 
+ Bsin wt), the equation for R(r) becomes R’(r) = 0, and Wir) = Rir)/r 
is constant, so that the corresponding solution of equation (46) becomes a, + 
+ 6,¢. This clearly satisfies boundary condition (50) for any values of constants 
a, and 6,. We finally get for u: 


sin k,r 


u (r,t) = ay + bot + a (a, cos ak,t + 6, sin k,t) oe 
n=! 


On differentiating with respect to ¢ and setting ¢ = 0, we get the expansions 
for the functions appearing in initial conditiosu (48): 


oo 


TP, (%) = aor + = a,sink,r; rp, (r) = ber + kb, sin kyr. 
n=1 n=l 


209] THE UNIQUENESS THEOREM 621 


It may easily be seen by using (57) that the sin k, r are orthogonal to r in 
the interval (0, 2) as well as to each other, i.e. 


R R 
frsink,rdr=0 and f sinkgrsink,rdr=0, for mn, 
0 0 


and the coefficients in the last expansions are given by the usual rule: 


R R 4 R 
a= fre (r)dr : [e dr = ze |e (r) dr ’ 
0 0 


R R 
an = | ry, (r) sink, rdr: | sin? k,r dr. 
0 


Similar expressions are found for coefficients 6,,. We remark that the solution 
v = const. is obtained for equation (47) with w = 0, but this solution does not 
satisfy boundary condition (51), since h > 0 by hypothesis. 

We can interpret (46) as the equation for the velocity potential u of the 
vibrations of a gas, where boundary condition (50) expresses the fact that the 
velocity of a gaseous particle situated on the surface of the sphere has a zero 
normal component. 

Boundary condition (51) for the thermal conduction equation (47) expresses 
the fact that the surface of the sphere radiates to the surrounding space, the 
temperature of which is held at zero. 


209. The uniqueness theorem. We now pass to the question of the 
uniqueness of the solution of the thermal conduction equation with 
given initial and boundary conditions [cf. 179]. We take the one- 
dimensional problem, i.e. the equation: 

du, OP 
ae Rat 


(60) 


for a finite rod, (<a2<l. We draw a domain G on the at plane, 
bounded by the lines z = 0, x = 1, and situated above the segment 
0< a < lof the z axis (Fig. 144). We also draw a linet = f), ty > 0, 
parallel to the z axis, and cutting a finite rectangle OAQP from the 
domain G, the rectangle being denoted simply by H. We prove the 
following theorem: 

THEOREM. Let the function u(x, t) satisfy equation (60) inside G and 
be continuous as far as the contour of G. The greatest and least values 
of u(x, t) in H are now attained on the part l of the contour of H, formed 
by sides OP, PA and AQ. 

We confine the proof to the greatest value and assume the theorem 
false. Let the greatest value of u(z, t) be attained in H or within the 
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side PQ at the point (z, y’), so that the greatest value on / is less than 
this first greatest value IM. We construct a new function v(x, t) as 
follows: 

v(x, th =u(a,t)—k (t—t), (61) 
where k is a positive number which we now fix. We have in the rect- 
angle H: 

u(x,t) << v(x, t) << u(a, t)+ ht, 
and k can be fixed near enough zero for the greatest value of v(z, ¢) 
on | to be, as in the case of u(x, ¢) also, less than the value of v(z, t) 


alt=t,) 


N; A {x=l) 


Fic. 144 


at the point (x’,¢’). With this choice of k, v(x, t) will take its greatest 
value in H inside H or within the side PQ, and not on 1. We consider 
these cases separately and prove that each leads to a contradiction. 

Let v(2, t) take its greatest value at a point O(2,, t,) situated inside H. 
The fact that we have a maximum of v(g, t) at C implies that, at this 
point [I, 58): 


Ov ey 
Or = 0 and Sod 


whence it follows that 


or, by (61): 
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But wu satisfies equation (60) inside G, and the inequality written 
leads to the absurd result: —k > 0. We now let o(z, t) attain its 
greatest value in H at a point N(2,, ¢,) situated within the side PQ. 
On considering the variation of v(x, ¢) along N, N, parallel to the t¢ 
axis, we arrive at the inequality ov/ot > 0 at N, inasmuch as the 
value of v(x, t) at N is not less than its values throughout N, N. 
By now considering the variation of v(x, t) along PQ, we arrive at the 
inequality 67v/dz? < 0 at the point N, since v(z,t,) has a maximum 
at N (x = 2,). Thus dv/dt — a* 0°v/da*>0 at N, and we arrive at the 
same contradiction as above, so that the theorem is proved. 

It immediately follows from this theorem that, if u(x, t) vanishes 
all along the contour J, u(x, ¢) also vanishes throughout the rectangle 
H, which leads us very simply to the uniqueness theorem. 

Suppose that, in addition to equation (60), we have the following 
initial and boundary conditions (specifying the temperature at the 
ends): 


Ulimo= F(t) O< F<); Ufo =O(f)3 Ulxar =O, (F)- (82) 


These conditions amount to specifying u(z, t) on the piece J of the 
contour of G. We assume that these boundary values represent 
functions continuous throughout the contour of G, including points 
O and A, ie. w(0) = f(0) and w,(0) = f(l). With conditions (62), let 
there exist inside G two solutions of equation (60), w,(z, t) and w,(z, t), 
continuous as far as the contour of G. Their difference, u(z, t) 
= u,(x, t) — u,(z, ¢), is now a solution of (60), equal to zero on 1. 
It follows at once from the theorem proved above that wu is zero every- 
where inside G, i.e. u(x, t) coincides with u,(z, t). We remark that the 
uniqueness theorem is preserved if, instead of demanding continuity 
of u(x,t) at points O and A, we only require boundedness of the 
function in the neighbourhood of these points. In this case, the bound- 
ary values likewise do not need to be continuous at O and A. 

The solution for an infinite rod is given by (12). We suppose that 
the given function f(x) is continuous and vanishes outside the segment 
(—b, +5), so that 


. 1 +b _ ata 
u (a, t) = ura J f(ée dé. 


It is easily shown by using this formula that u(z, t) > 0 uniformly 
with respect to t as 7 > +-°c° or x» — c0, ie. for any given positive « 


624 THE PARTIAL DIFFERENTIAL EQUATIONS OF MATHEMATICAL PHYSICS [209 


there exists a positive V such that | u(2, t) | < « for | 2 | > WN and 
for any positive t. We prove that only one solution exists with this 
property for a given initial condition (6). It is sufficient to show, as 
above, that u(z, t) takes its greatest and least values on the z axis. 
We do this by reductio ad absurdum. Let u(z, t) take its greatest value 
M at a point C(z,,t,), where t, > 0, ie. f(x) < M in the interval 


t C 


Fia. 146 


—0o << g <-+00, In view of the fact that f(z) = 0 outside the interva 
(—b, b), we can say that M > 0. We draw the two lines 2 = d and 
x = —d, choosing d sufficiently large for the inequality | u(z, t) | <M 
to be valid on these lines, then we draw the rectangle H formed by 
these lines, the x axis, and the straight line through C parallel to the 
x axis (Fig. 145). The function u(z, t) has a greater value at C than on 
the piece / of the contour of H, consisting of the three sides: 7 = d, 
2 = —d and ¢t = 0. Thus u(z, t) attains its greatest value in regard 
to H either inside H or within the side passing through C, and this 
leads to a contradiction, as above. Hence we have proved the unique- 
ness of the solution having the property stated above and with the 
assumptions made regarding /(z). 
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